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Foreign Exchange continued

EUR CALL CHF PUT EUR -23000000 CHF -3540850000 USD  -169,32600 -169,32600 - 11928260 50,043.40
FX EUROPEAN STYLE OPTION

FEB 09, 2005 @ 1.5395

KNOCK IN TRIGGERED @ 1.5525

KNOCK OUT @ 1,5045

XEURCA-XL-Z

JPY PUT USD CALL JPY 2,300,000, 000 uUsD  20,000,00000 USD 1590,000.00 190,000.00 598.00 - 189,402.00
F¥X EUROPEAN STYLE OFTION

FEB 09, 2005 @ 115.

XJPYPA-KB-Z

AUD PUT USD CALL AUD  -20,000, 000 UshD -14,300,000.00 USD - 215,930.00 - 215,930.00 -80,315.40 125,614.60
FX EUROPEAN STYLE OPTION

APRO1, 2005 @ .715

KMOCK IN TRIGGERED @ 7193

BARRIER EXP 10/7/2004

XAUDPA-DX-Z

MZD PUT USD CALL NZD - 10,000,000 usD -6,650,00000 USD - 89,750.00 - 89,750.00 -63,830.30 35918.70
FX EUROPEAN STYLE OFTION

MAR 31, 2005 @ 665

KMNOCK IN TRIGGERED @ .67

BARRIER EXP 10/7/2004

KMZDPA-EH-Z

MM PUT USD CALL MXMN - 171,000,000 UsD -15,000,00000 USD - 262 500.00 - 262 500.00 - 18798372 104,516 28
FX EUROPEAM STYLE OPTION

JUL D5, 2005 @ 11.4

KMNOCK OUT @ 11.15

KMXMNPA-BG-Z

MXM PUT USD CALL MXMN - 57,250,000 ushD -500000000 UsD - 82,500.00 - 82,500.00 0.00 82,500.00
FX EUROPEAMN STYLE OPTION

JUL D6, 2005 @ 11.45

KNOCK OUT @ 11.185

XMXMPA-BH-Z
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