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Spot FX

Buy-Back Opt

Wite Option

Buy-Back Opt

Sale

- 16,254,000 SPOT CURRENCY TRANSACTION - SALE 2,342 750,07
BUY USD SELL NOK
SPOT RATE : 6.938000000
TRADE 6/04/03 WALUE 60503
WS DOLLAR
NORWEGIAN KRONE

43,500,000 ZAR PUT USD CALL - 704,700.00
FX EURDOPEAN STYLE OFTION
FEB 10,2004 @ 7.5
KNOCK OUT @ 7.02
REPURCHASE OF WRITTEN FX QPTION
TRADE DATE 06/05/03

- 78,440,000 MXN PUT USD CALL 154,300.00
FX EUROPEAN STYLE OPTION
MAR 05, 2004 @ 106
KNOCK OUT @ 10.4
WRITTEN FX OPTION
PUT 78 440,000.00 MXN
CALL 7,400,000.00 USD
TRADE DATE 06/05/03

9,569,377.99 EUR PUT USD CALL - 10,000.00
FX EUROPEAN STYLE OPTION

SEP 17,2003 @ 1.045
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 06/05/03

- 560,400 JP MORGAN INSTITUTIOMAL PRIME MONEY 560,400.00
INSTITUTIONAL CLASS SWEEP FUND (829)
(SVWEEP DEADLINE IS 4:30 PM EST)
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