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Structured Investments in Alphabetical Order continued
Iarket Value USD Unrealized  Estimarted Anual
Dexcriplion Currancy Quantiry Unir Cost PriceLinit Tarx Cosl Accrued income USD Gainiloss USD income USD  Yeld %
3 MONTH HUF BULLISH FX DEPOSIT HUF 1,083,000,000 100.00 96 6064 5,000,000.00 477048504 -228514.96 MNAA
100% PRINCIPAL PROTECTED IN HUF
JP MORGAN CHASE LONDON
MATURITY 02/20/2004
630998-0A-2
Bearer
3 MONTH MXN BULLISH FX DEPOSIT MM 26,250,000 100.00 968.2583 5,000,000.00 484397213 - 156,027 .67 A,
100% PRIMCIPAL PROTECTED IN MXN
JPMORGAN CHASE LONDOMN 027202004
630998-9Y-0
Bearer
3 MONTH GBP BULLISH FX DEPOSIT GBP 3,000,000 100.00 98 973 5,099,400.00 5,108,531.00 7.131.00 MR,
100% PRINCIPAL PROTECTED IN GBP
JPMORGAN CHASE LONDON 0219/2004
6305998-82-7
Bearer
Total Other 1,182,250,000 56,978,400.03 57,609,760.77 631,360.74
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