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January 01, 2004 - January 31, 2004

Descriplian
Cusip

Couwnler
Amount  Currency

Couwnler Premium
Amount Currency

Premiurm
Local

Premium

Curren Mankel
Value LISD

Uinvealized
Gainlloss USD

Foreign Exchange continued

EUR PUT USD CALL

FX EUROPEAN STYLE OPTION
JUL 20,2004 @ 1.23
XEURPA-MB-Z

EUR PUT USD CALL

F¥ EUROPEAN STYLE OFTION
OCT 27,2004 @ 1.22

KMNOCK IN @ 1.202
XEURPA-MG-Z

NZD PUT USD CALL

FX EUROPEAN STYLE OPTION
OCT 27, 2004 @ 66

KNOCK IN TRIGGERED @ 6475
XMZDPA-CT-Z

AUD PUT USD CALL

F¥ EUROCPEAN STYLE OPTION
QCT 27, 2004 @ 76

KNOCK IN TRIGGERED @ 7475
HKAUDPA-CY-Z

EUR CALL USD PUT

F¥X EUROPEAN STYLE OFTION
JAN 31, 2005 @ 1.35

KMNOCK OUT @ 1.1555 BARRIER
EXP 4/728/04

XEURCA-UR-Z

EUR PUT USD CALL

FX EUROPEAN STYLE OFTION
OCT 29, 2004 @ 1.21

KMOCK IN @ 11995

KMNOCK QUT @ 1.2875
XEURPA-MH-Z

EUR

EUR

NZD

AUD

EUR

EUR
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- 2684,130.00

- 857,050.00

- 1,132,560.00

-1,262,588.00

291,600.00

- 225,060.00
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