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Options

Description Codaler Cownter Premium Premium Premium Currevit Manke! Unrealized
Cusip Amount  Currency Amount CLTFency Loeal usD Value USD GainvLoss USD

Foreign Exchange

HKD PUT USD CALL HKD 156,660,000 ush  20,000,000.00 USD 312,280.00 312,280.00 28,776.37 - 282,503.63
FX EUROPEAN STYLE OPTION

SEP 23 2004 @ 7833

KHEDPA-AH-Z

CHF CALL USD PUT CHF 12,000,000 usD  10,000,00000 USD 107,300.00 107,300.00 167.04 -107,102.96
FX EUROPEAN STYLE OFTION

DEC 11,2003 @ 1.2

KCHFCA-CQ-Z

CHF CALL USD PUT CHF 12,000,000 UsD 10,000,00000 UsD 106,200.00 106,200.00 197.04 - 106,002.96
FxX EURCPEAN STYLE OPTION

DEC 11,2003 @1.2
KCHFCA-CR-Z

CHF CALL USD PUT CHF 80,500,000 usD  70,00000000 WUSD 543,848.00 54384800 124,983.50 - 418,864 .50
F¥ EUROPEAN STYLE OPTION

MAR 15, 2004 @ 1.15

KCHFCA-CX-Z

CHF CALL USD PUT CHF 58,750,000 USD 50,000,000.00 USD 420,890.00 420,690.00 163,213.38 - 257 47662
FX EUROPEAN STYLE OPTION

MAR 16, 2004 @ 1.175

XCHFCA-DC-Z2

MOK PUT USD CALL NOK - 34,250,000 usD -5,00000000 USD - 100,045.00 - 100,045.00 - 86,835.40 13,209.60
FX EURQPEAN STYLE OFTION

MAR 03, 2004 & 6.85

KMNOCK IN FX OPTION TRIGGERED @ 7.00

KNOCK QUT @ 6.65

XMOKPA-EE-Z
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