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Cusip Ameunt  Currency Ameunt Currency Local usD Value USD Gaini oss USD

Foreign Exchange continued

ZAR CALL USDPUT ZAR - 48,860,000 usD -660000000 USD -¥9,200.00 - ¥9,200.00 - 22408671 - 144 88571
FX EURDOPEAN STYLE OFTION

MOV 24, 2003 @ 71

KEARCA-AD-Z

NOK PUT USD CALL NOK - 35,750,000 ush  -500000000 USD - 80,000.00 - 80,000.00 0.00 80,000.00
F¥ EUROPEAN STYLE OPTION

JUN 29,2004 @ 7.15
KNOCK IN @ 7.20
KNOCK OUT @ 6.88
XNOKPA-EL-Z

Total Foreign Exchange -2,946,836.50 -3,071,420.48 -124,593.14

Exchange-iated optons are vawed using marked pricea al the close of busmass for slefement date
Ovar-The-Counler (OTC) aptians ane valued ad Mid-Markel uriess otherwise agreed.
See: impartand information abowt Pricing and Valuations.

impartand information abowt Pricing and Valuations

Prices. some of wivch are provided by pricing services o olfer sources which we deen reliable. ane nof gusranised for accuracy or as realzabis values

Valustons of over-dhe-counfer dervative fansactions, moluding certain denvatives-revaled depost products, have been prepared on @ mid-marked basis Thase vaiuabons are indicaiive valuss as of ihe close of business of ihe dale of fhis statement
and, excepl as olthermise agreed in wriling, fhese vaivalions do nof represent the actuai berms af wivich ransaciions or secuifies could be bought or sold or new iransachons could be enfered inlo, or the acfual terms on which existing lransachons or
securites could be liguidsded as of the dale of this sialement. We do nof waranl their complefeness or accuracy. These vasvaltions are derived from proprisdany modsds based wpon wel recognized financai principles and we have, when necessary fo
caicwale e present vadue of fufure cash flows, made ressconabie sstimales abouf redevant fufure markef condthons. Valumbons hased on ather models or different asswmphons may peid diferen! resuls. Margan expressly disclams any responsbibly
fer {1) e accoracy of the modsls or salimales vsad in dariving the valualions, (2] any evrors oF ormzsiond i compuling o dizssminaling the valvations. and (3] any vsas bo wiveh he valuslions are putl Valvalions are provided for ialrmeation
purposas oy and ame milsnded soklly for your own uss. Fleass refer Io he rade confirmalion for delads of sach ransachion.
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