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Swaps in Alphabetical Order

Esrimated
Degcriplion Trade Dare Maturity Date Value LISD

WALT DISNEY CO EQUITY SWAP - 1,089,700.61
24,954,900 USD NOTIONAL

JAM 19 2005

DEAL REF # 2353480

SWPBDA-FL-1

MWAO Client

Structured Investments in Alphabetical Order

iMarket Value USD Unrealzed  Estimarted Annual
Description Currancy Quantiry Lnir Cost Price/Linit Tarx Cost Accrued income USD Ganiloss USD Income USD  Yield %

3 MONTH GBP BULLISH FX DEPOSIT -GBP GBP 10,000,000 100.00 99 99495 16, 980,000.02 18,201,600.00 1,221,599.95 MR,
100% PRINCIPAL PROTECTED IN GBP

JPMORGAN CHASE LONDON 1/30v2004

619998-9T-6

Bearer

3 MONTH HUF BULLISH FX DEPOSIT HUF 1,083,000,000 100.00 10271 5,000,000.00 5,238,36270 238,362.70 MN/A
100% PRINCIPAL PROTECTED IN HUF

JP MORGAM CHASE LONDOM

MATURITY 02/20/2004

630998-0A-2

Bearer
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