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Foreign Exchange continued 

JPY CALL USD PUT JPY 575,000,000 USD 5,000,000.00 USD 49,000.00 49,000.00 47,190.25 - 1,809.75 
FX EUROPEAN STYLE OPTION 
JUN 12 2003 (k 115. 
XJPYCA-CY-Z 

BRL CALL USD PUT BRL - 18,000,000 USD - 5,000,000.00 USD - 200,000.00 - 200,000.00 - 202,120.38 - 2,120.38 
FX EUROPEAN STYLE OPTION 
MAR 14, 2003 3.6 
XBRLCA-AB-Z 

NOK PUT USD CALL NOK - 72,000,000 USD - 10,000,000.00 USD - 222,500.00 - 222,500.00 - 4,947.12 217,552 88 
FX EUROPEAN STYLE OPTION 
MAR 14. 2003 O 7.2 
XNOKPA-DC-Z 

CHF CALL USD PUT CHF 13,500,000 USD 10,000,000.00 USD 200,000.00 200,000.00 228,573.36 28,573.36 
FX EUROPEAN STYLE OPTION 
JUN 26.2003 01.35 
XCHFCA-CJ-Z 

CHF PUT USD CALL CHF - 14,100,000 USD - 10,000,000.00 USD - 235,000.00 - 235,000.00 - 138,638.81 96,361.19 
FX EUROPEAN STYLE OPTION 
JUN 26.2003 Q 1.41 
XCHFPA-CO-Z 

NOK CALL USD PUT NOK 68,500,000 USD 10,000,000.00 USD 201,000.00 201,000.00 188,458.57 - 12,541.43 
FX EUROPEAN STYLE OPTION 
SEP 26, 2003 Q 6.85 
XNOKCA-BJ-Z 

JPY CALL USD PUT JPY 2,200,000,000 USD 20,000,000.00 USD 165,000.00 165,000.00 81,070.00 - 83,930.00 
FX EUROPEAN STYLE OPTION 
JUL 02. 2003 O 110. 
XJPYCA-DA-Z 
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