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Description 

Cu. 

Foreign Exchange continued 

GBP PUT USD CALL 
FX EUROPEAN STYLE OPTION 
JUN 15, 2004 (12 1.78 
KNOCK IN TRIGGERED @ 1.76 
XGBPPA-GT-Z 

GBP CALL USD PUT 
FX EUROPEAN STYLE OPTION 
JUN 15. 2004 @ 1.83 
KNOCK IN TRIGGERED © 1.86 
XGBPCA-11W2 
Total Foreign Exchange 

Amount 

Counter 

Currency 

Cowles Premium 

Amount Currency 

Premium 

Local 

Premium 

USD 

Current Market 

Value USD 

Unrealized 

Oaln/LOss USD 

GBP - 5,000,000 USD - 8,900,000.00 USD - 167,320.00 - 167,320.00 - 170,942.55 - 3,622.55 

GBP - 5,000,000 USD - 9,150,000.00 USD - 91,500.00 - 91,500.00 - 34,692.35 56.807 65 

- 2,912,269.13 - 5,110,038.82 - 2,197,779.89 
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