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Options

Description Codaler Cownter Premium Premium Premium Currevit Manke! Unrealized
Cusip Ameunt  Currency Ameunt Currency Local usD Value USD Gaind oes USD

Foreign Exchange

HKD PUT USD CALL HKD 156,660,000 ush  20,000,000.00 USD 312,280.00 312,280.00 18,961.62 -202.318.38
FX EUROPEAN STYLE OPTION

SEP 23 2004 @ 7833

KHEDPA-AH-Z

CHF CALL USD PUT CHF 80,500,000 ushD  70,000,00000 UsD 543,848.00 243,848.00 91.52 - 543796.48
FX EUROPEAN STYLE OFTION

MAR 15, 2004 @ 1.15

KCHFCA-CX-Z

CHF CALL USD PUT CHF 58,750,000 UsD  50,000,00000 UsD 420,690.00 420,690.00 1,167.36 -419,522.64
F¥ EUROPEAMN STYLE OPTION

MAR 16, 2004 @ 1.175

KCHFCA-DC-Z

EUR CALL USD PUT EUR 5,000,000 uso 6,250,000.00 wUsD 48,186.20 48,186.20 186,483.45 137,287.25
F¥ EUROPEAN STYLE OPTION

MOV 01, 2004 @ 1.25

KMNOCK OUT @ 1.1375

KMOCK OUT @ 1.21 BARRIER EXP 121/03

KEURCA-TP-Z

EUR CALL USD PUT EUR 10,000,000 USD  13,000,000.00 USD 56,447.00 56,447 .00 208,084.70 151,617.70
FX EUROPEAN STYLE OPTION

MOV 01, 2004 @ 1.3

KNOCK OUT & 1.1375

KMOCK OUT @ 1.21 BARRIER EXP 12(1/03

XKEURCA-TQ-Z
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