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Options

Description Codaler Cownter Premium Premium Premium Currevit Manke! Unrealized
Cusip Amount  Currency Amount CLTFency Loeal usD Value USD GainvLoss USD

Foreign Exchange

HKD PUT USD CALL HKD 156,660,000 ush  20,000,000.00 USD 312,280.00 312,280.00 27,584.09 - 284 685 91
FX EUROPEAN STYLE OPTION

SEP 23 2004 @ 7833

KHEDPA-AH-Z

CHF CALL USD PUT CHF 80,500,000 ushD  70,000,00000 UsD 543,848.00 243,848.00 2648577 -517.352.23
FX EUROPEAN STYLE OPTION

MAR 15, 2004 @ 1.15

KCHFCA-CX-Z

CHF CALL USD PUT CHF 58,750,000 UsD  50,000,00000 UsD 420,690.00 420,690.00 57 979.11 - 363,110.69
F¥ EUROPEAMN STYLE OPTION

MAR 16, 2004 @ 1.175

KCHFCA-DC-Z

EUR PUT USD CALL EUR - 10,000,000 usD -11,650,00000 USD - 302,900.00 - 302,900.00 - 31,784 .80 271,115.40
F¥ EUROPEAN STYLE OPTION

APRO7, 2004 @ 1.165

KMOCK IN TRIGGERED @ 1.15

KEURPA-LL-Z

AUD PUT USD CALL AUD  -10,000,000 ush  -6,930,00000 USD -251,580.00 -251,580.00 -16,733.70 234,856.30
FX EUROPEAN STYLE OPTION

APR 23, 2004 @ 685

KNOCK IN @ 685

XAUDPA-CA-Z
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