Herewith a couple of pictures and text to try and get the users Statement Downloads working with SP2 on Win XP:

From Internet Explorer…

1) Select the Tools menu

2) Select Internet Options… submenu

3) Select the Security Tab

4) Click on the Internet Zone (Usually selected y default)

5) Click on Custom Level… at the bottom of the page

6) Scroll down to the Downloads section

7) Enable Downloads and Automatic prompting for downloads

8) Click OK to exit

From any windows Folder i.e. My Documents

1) Select the Tools Menu

2) Select the Folder Options… submenu

3) Select the File Types Tab

4) Find the following Registered File Types
a. OFC – Microsoft Money

b. QIF - Quicken

c. TXT – Notepad

5) Remove them by clicking on the Delete button

6) Click Ok to exit

Note: When the users removes the associated file type, they will not be able to double click on the file or icon in any windows explorer to open the file with Microsoft Money or Quicken etc. They will be prompted by Windows to select the program associated with the specified file type. Please not that they can elect to always open the file with the selected program but this may again lead to files not being downloaded or  IE did not prompt for the file to be saved and just opened the file using the associated program.

Below are the screen shots related to the procedure above….
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