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Foreign Exchange continued

SEK CALL USDPUT SEK 92,500,000 usD  10,000,000.00 USD 78,700.00 78,700.00 97.479.28 18,779.28
FX AMERICAN STYLE QFTION

MOV 26, 2002 @ 9.25

KSEKCA-AP-Z

SEK CALL USDPRUT SEK 92,500,000 usD  10,000,000.00 USD 83,900.00 83,900.00 98,076.83 14,176.83
F¥X AMERICAN STYLE OPTION

MOV 27, 2002 @ 5.25

XSEKCA-AM-Z

AUD PUT USD CALL AUD  -20,000000 USD -11,20000000 USD -197,000.00  -187,000.00 0.00 197,000.00
F¥X EUROPEAN STYLE OPTION

MOV 27, 2002 @ .56

KNOCK OUT & 574

XAUDPA-AR-Z

AUD CALL USD PUT AUD 20,000,000 uUsD  11,480,000.00 USD 176,000.00 176,000.00 186,836.20 10,836.20
FX AMERICAN STYLE QFTION

MOV 27, 2002 @ 574

KAUDCA-AM-Z

CHF PUT USD CALL CHF - 26,680,000 uUsD -17,000,000.00 USD - 88,520.00 - 88,520.00 0.00 98,520.00
F¥X EUROPEAN STYLE OPTION

JUN 13, 2002 @ 1.57

XCHFPA-BV-Z

Total Foreign Exchange 110,405.00 1,311,459.28 1.201,054.51

Exchange-ished opions are valed uwsing marked prces al e close of business for siasfement dale
Ovew-Tha-Counler {OTC) opdions are valued & Mid-Wanket aniless otherwiss sgresd
See: importand infarmation aboul Pricing and Vakmelions.
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