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usD Value LISD Gaindloss USD

Foreign Exchange continued

ZAR PUT USD CALL

FX EURDOPEAN STYLE OFTION
FEB 10, 2004 @ 7.5

KNOCK OUT @ 7.03
KZARPA-AF-Z

JPY PUT USD CALL

FX EUROPEAN STYLE OPTION
FEB 13,2004 @ 116

KNOCK OUT @ 112
XJPYPA-JD-Z

JPY PUT USD CALL

FX EUROPEAN STYLE OPTION
FEB 17, 2004 @ 116

KMOCK QUT & 113
XJIPYPA-JH-Z

MOK PUT USD CALL
FX EUROPEAN STYLE OFTION
MAR 03, 2004 @ 685

KMOCK IN FX OPTION TRIGGERED & 7.00

KNOCK OUT @ 6.65
XMOKPA-EE-Z

EUR PUT USD CALL

F¥ EUROPEAN STYLE OPTION
DEC 15,2003 @ 1.145
KEURPA-J5-Z

AUD PUT USD CALL
FX EUROPEAN STYLE OPTION
MAR 25, 2004 @ 67

KNOCK OUT @ 66
XAUDPA-BO-Z

ZAR  -12,750,000

JPY -1,160,000,000

JPY -1,218,000,000

NOK - 68,500,000

EUR  -15,000,000

AUD  -20,000,000
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Chase
CONFIDENTIAL

ush

uso

usD

usb

uso

uso

- 1,700,000.00

- 10,000,000.00

-10,500,000.00

- 10,000,000.00

- 17,175,000.00

- 13,400,000.00

usD

uso

usD

usD

uso

usD

- 66,130.00

- 162,750.00

-138,104.00

- 200,090.00

- 366,438.00

- 246,426.00

- 66,130.00 -122,461.07 - 56,331.07
Q722103

- 162,750.00 - 347,420.00 - 184,670.00
07/22/03

-138,104.00 - 350,284 62 -211,180.62
0772203

- 200,090.00 - 849 327 39 - 649,237 39
0722103

- 366,438.00 -534121.50 - 147 ,883.50
Q722103

- 246,426 00 - 325728.60 - 79,302.60
Q7/08/03
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