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Options

Descriphion Coumhar Couwner Premium Pramiurm Pramium Curren Manker Unrealized
Cusig Amount  Currency Amount Currency Local LSsD Waliue USD Gainil oss USD

Foreign Exchange

HKD PUT USD CALL HED 156,660,000 ust  20,000,000.00 USD 312,280.00 312,280.00 70,338.77 - 24194123
FX EUROPEAN STYLE OPTION

SEP 23, 2004 @ 7.833

XHKDPA-AH-Z

CHF CALL USD PUT CHF 12,000,000  UsD  10,000,000.00 USD 107,300.00 107,300.00 15,129.84 -92170.16
F¥ EUROCPEAN STYLE OPTION

DEC 11,2003 @1.2
KCHFCA-CQ-Z

CHF CALL USD PUT CHF 12,000,000 usD 10,000,000.00 UsD 106,200.00 106,200.00 15,120.84 -81,070.16
F¥ EUROPEAN STYLE OPTION

DEC 11,2003 @1.2
KCHFCA-CR-Z

CHF CALL USD PUT CHF 80,500,000 ushD 70,00000000 USD 543,848.00 543 848.00 189,383.50 - 354 464 .50
F¥ EUROPEAN STYLE OPTION

MAR 15, 2004 @ 1.15

XCHFCA-CX-Z

CHF CALL USD PUT CHF 58,750,000 uUsD 50,000,00000 USD 420,690.00 420,690.00 146 954 .31 - 27373569
FX EURQPEAN STYLE OPTION

MAR 18, 2004 @ 1.175

XCHFCA-DC-Z

EUR PUT USD CALL EUR 50,000,000 ush  50,000,000.00 USD 300,000.00 300,000.00 0.00 - 300,000.00
FX EUROPEAN STYLE OFTION
OCT 16,2003 @ 1.

XEURPA-ID-Z
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