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U S Dollar Activity by Date continued
Semement
Dare Quantity  Descriplion Amounr UED
May 24  Pwd FX Clret 3,422 /07925 SETTLE FORWARD CURRENCY CONTRACT -4,983 91622
BUY GBF SELLUSD
CONTRACT RATE :  1.456400000
TRADE 515102 VALUE 52402
May 24  Pwd FX Ctrct 55,611,000 SETTLE FORWARD CURRENCY CONTRACT - 34,724 32094
BUY CHF SELL USD
CONTRACT RATE :  1.601500000
TRADE 51502 VALUE S24/02
May 24 Pwd FX Clrct - 15,806,000 SETTLE FORWARD CURRENCY CONTRACT 10,000,000.00
BUY USD SELL CHF
CONTRACT RATE :  1.580600000
TRADE 520102 VALUE S5/24/02
May 24 Spot FX - 217,500 SPOT CURRENCY TRANSACTION - SALE 138,104.00
BUY USD SELL CHF
SPOT RATE :  1.574900000
TRADE 5/22/02 VALUE 5/24/02
U 5 DOLLAR
SWISS FRANC
May 24  Write Option - 20,000,000 AUDPUTUSD CALL 141,000.00
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F¥ EUROPEAN STYLE OPTION
MOV 21, 2002 @ 5475
KNOCK OUT @ .568
WRITTEN FX OPTION
PUT  20,000,000.00 AUD
CALL 10,950,000.00 USD
TRADE DATE 05/22/02
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