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Options

Descriphion Codwmher Counter Pramium Pramiurm Pramium Currenl Manke! Uinrealized
Cusip (=P Amount  Currency Amount Currency Local usn Value LISD Gainloss USD

Foreign Exchange

WOK PUT USD CALL NOK - 158,000,000 UsD -20,00000000 USD - 63200000 -632,000.00 -419,343.08 21265694
FX EUROPEAMN STYLE OPTION

OEC 18 2002 @ 7.9

GEBP CALL USD PUT GEBPF  -10,000000 USD -1450000000 USD - 76,855.00 - 76,855.00 - 350,213.30 - 273,558.30
FX EUROPEAN STYLE OPTION

JUL 1E|-| 2002 F 1.48

Total Foreign Exchange - 708,655.00 - 769,556.36 -60,901.36

Exchange-iisted oplions are valved wsing marked prices al the close of business for siafement dale
Over-The-Counler (OTC) optians ane valued o Mid-MWarke! uniess otherwise agreed
See: impartand infarmation abowr Pricing and Valualions
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