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Foreign Exchange continued

EUR PUT USD CALL EUR 45,000,000 uUsD 4995000000 USD 589,400.00 589,400.00 0.00 - 599,.400.00
FX EURDOPEAN STYLE OFTION

OCTO02, 2003 @ 1.1

KEURPA-KW-Z

EUR PUT USD CALL EUR  -45000,000 UsD -49,050,000.00 USD - 269,775.00 - 269,775.00 0.00 269,775.00
F¥ EUROPEAN STYLE OPTION

OCT 02, 2003 @ 1.09

XEURPA-KX-Z

Total Foreign Exchange -1,035559.00 -6,678,400.99 - 5,642 842,06

Exchange-isted oplions are valved wsing marked prces af the close of business for sfefemant dafe
Ovew-Tha-Counler {OTC) oplions are valued & Mid-Wanket aniess otherwiss agresd
See: important infarmation aboul Pricing and Valkmeniomns.

impaman infarmation abour Pricing and Valuanons
Pricea. some of wiveh ane providad by pricing servtes o alher sources which we desm ielabe. ane nof guaranissd for sccwvacy or a8 reakzahis valiss.

Valustions of over-lhe-counler derfvative Fansascions. moluding carlain dervalivesredalsd daposl products, have bean prepansd on 8 mid-marked baals Thase valualions are indicalive valuss as of e closs of business of e date of fhis slalamenl
and, excepl as alheyaie agraed in wriling, fhase valvabons do nol reprasent the aclual lanms af wiich Fanssclions o sscunlies coull be bough! or sold o new ransacions could be anfevad inlo, o the acfual lerma on wihich axsling ransaclions or
securilies could be fudsled 8% of the dale of thia stalemeant. We do nof waraal their complaianass o socuracy. These valabons e darvad am propnedany modsds based upon wel recognized fnsncai principlas and we have, when necessany o
cacidale [he present vinie of fufure cash fows, made reasonabie estimates abour reevant fufure markel condhons. Valuadans hased on other modeds or different assumph may weid diffenand regels. Margan expressly disciams any respongibitly
for (1) the accuracy of the modeds or asimaies vsed 0 damving the valsalons, (2] any erors oF oMEsons 0 compuling o dissemnabng the vakuations. and (3 any uses fo whch e valuslons ae pui Vakations ame provided for informadion
purposes only and ane (nkended solly for your own use. Please refier o fe frade confirmaiion for delads of sach fransacion
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