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Foreign Exchange continued

CHF PUT USD CALL CHF  -19,050,000 USD -15000,000.00 USD  -18150000 - 181,500.00 0.00 181,500.00
FX EURQPEAN STYLE OPTION

SEP 30,2004 @ 1.27

KMOCK IN @ 1.29

KMNOCE QUT & 1.2380

XCHFPA-DR-Z

CHF CALL USD PUT CHF 11,340,000 USD §,000000.00 USD 157,500.00 157,500.00 0.00 - 157,500.00
F¥X EUROPEAN STYLE OFTION

OCT 28, 2004 @ 1.26

KMNOCK OUT @ 1.23

KNOCK OUT @ 1.21 BARRIER EXP 7/14/04

XCHFCA-DP-Z

HKD PUT USD CALL HKD 156,660,000 uUsD  20,00000000 USD 312,280.00 312,280.00 1,400.54 - 310,879 .46
FX EURDPEAN STYLE OFTION

SEP 23 2004 @ 7.833

XHEDPA-AH-Z

EUR CALL USD PUT EUR 5,000,000 usD 6,250,000.00 UsD 48,186.20 48,186.20 855,162.45 805,976.25
F¥x EURQOPEAN STYLE OPFTION

MOV 01, 2004 @ 1.25

KNOCK OUT @ 1.1375

KNOCK OUT @ 1.21 BARRIER EXP 121/03

XKEURCA-TP-Z

EUR CALL USD PUT EUR 10,000,000 USD  13,000,000.00 USD 56,447 .00 56,447 .00 300,314.40 24388740
FX EUROPEAN STYLE OPTION

MOV 01, 2004 @ 1.3

KMOCK OUT @ 1.1375

KNOCK OUT & 1.21 BARRIER EXP 1211/03

XEURCA-TQ-Z
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