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Uinvealized
Gainlloss USD

Foreign Exchange continued

GBP CALL USD PUT
FX EUROPEAN STYLE OPTION
JUN 15,2004 @ 1.83

KNOCK IN TRIGGERED @ 1.86
XGBPCA-HW-Z

GBP -5,000000 USD -915000000 USD

- 81,500.00 - 91,500.00

- 82,247 .05

9,252.895

Total Foreign Exchange

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-Warket uniess 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.

-1,586,179.06

- 5,467,207.26

-3,881,028.19

Valigbons of over-the-counier denvaiive Fansacions, inguding cerlan denvalives-realed deposd products, have bean prepansd on & mid-marked bage These vaiuahons ane ndicalve values ai of the close of Budiness of fhe dale of this sladement
and, excepl a3 alherwiae agreed i1 wding, Mhese valvabons 9o nof repregent the ackual laems ar wiveh ranaacions o secuifies could be bough! or Jold o new Irenaachons coukd Be enfeved o, o the acfual ferma an whiaoh exsiing ransachons or
Fecunibes coull be pgudaded a5 of the dale of thi stalement. e do nof wamanl ther complaieness o accwracy. Thess valaions ane denved fom propredan moded based woon wedl recognmed ingncal principkes and we have, when necegsany fo
caicivane ihe presenl vinoe of fufune caah flows, made reasonable estimales aboul reevant fulure markel condhons. Valusdans hased on ofher moded o diferent aagumphons may weld diferant reauls. Morgen expressly daciawms any respongbiily

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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