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Dexcriglion Coumhar Couwner Premium Premium Pramium Curren! Manke! Uinreadized
Cusip Amount  Currency Amount Currency Local uso Value UISD BainLoss USD
Foreign Exchange continued

GBP CALL USD PUT GBP - 5,000,000 ushD -9150,00000 USD - 91,500.00 - 91,500.00 - 161,363.70 -69,863.70
FX EUROPEAN STYLE OPTION

JUN 15,2004 @ 1.83

KNOCK IN @ 1.86

XGBPCA-HW-Z

Total Foreign Exchange - 366598108 -4,981,557.89 -1,315,576.80

Exchange-isted oplions are visved wsing marked proes af the close of business for sfremant dafe

Over-The-Counter (OTC) optons ane valued o Md-Marset uriess otherwise agreed.

See: importand information abowl Pricing and Valaelions.

irmpartan infarmalion abodT Pricing and Valuanions

Prices, some of wivch are provided by pricing services o olier sources which we desr relabde, ane nof guaranieed for acowracy or s realzabis valuss.

Valugdaons of over-ihe-counfer denvaiive Fansacions, mokuding corlan denvalves-revaled dapost products, have been prepaned o & ma-marked baas These valuahions are Mdicallve values ai of ihe close of budness of ihe date of s satement
and, excepl a3 alheraae agresd 1 wiling, fhese valvalions do nof represent the aclual lenmd af wiveh ranaachons o secunlies cowkd be bought or sokd o new Irandaechons cowkd be entened Wilp, o the acliaal terma an wihch ausilng iransechons or

securies could be Mpudaded a5 of the dale of thiz stalement. We do nof wamanl ther complalaness oF sccuracy. These valvaions are denved fram propnedan modeds based woon weW recognged inancal prncipies and we have, when Necessarny o
cavcwane ihe prasend vinve of fufne caah fiows, made regscnabie eslimaies aboul reevant fufue mankel condhons. Valualons hased on ofher modet o diferent assumplons may weld difenan! reswls. Margen expressly daciams any responsidily

for (1) e accwracy of the mode's o salimaias wied 0 damwng the valvahons, () ey emord o STENond N compuing o desemnatng the valatona, and (3] any weed o winch fe valuadons ae pull Vsvatons ae provided for infermaiion

purposes oniy and ane indevded salaly for your own use. Flaase refier io ihe fade confirmadion for defads of sach ransaction
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