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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

HUF PUT USD CALL HUF -1,002250,000 USD -475000000 USD  -27787500 -27787500 - 147 531.20 130,343 B0
FX EUROPEAN STYLE OPTION

SEP 16, 2004 @ 211.

KNOCK IN @ 220

XHUFPA-AI-Z

HUF PUT USD CALL HUF -1,696,000,000 ush -8,00000000 USD -424 00000  -424000.00 - 23508256 188,917 44
F¥X EUROPEAN STYLE OPTION

SEF 16, 2004 @ 212

KMNOCK IN @ 220

KHUFPA-AL-Z

EUR CALL CHF PUT EUR  -10,000,000 CHF -15650,000.00 USD -38,273.00 - 38,273.00 -1,213.80 37,058.20
Fx EUROPEAN STYLE OPTION

JUN 25, 2004 @ 1.565

KEURCA-VS-Z

EUR PUT CHF CALL EUR  -10,262295 CHF -15649999.88 USD -42394.00 -42,304.00 -32684.08 9,709.92
F¥X EUROPEAN STYLE OPTION

JUN 23, 2004 @ 1.325

KMNOCHK IN @ 1.52

XEURPA-NW-Z

EUR PUT CHF CALL EUR  -7.262295 CHF -11,074999.88 USD -31,765.08  -31765.08 -32,684.10 -919.02
FX EURQPEAN STYLE QPTION

JUN 25, 2004 @ 1525

KMOCK IN @ 1.52

KEURPA-NT-Z
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