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COMFIDENTIAL

EUR CALL USD PUT - 112,575.00
FX EURDOPEAN STYLE OFTION
JUN 15, 2004 @ 1.185
KNOCK IN TRIGGERED @ 1.2
REPURCHASE OF WRITTEN FX QPTION
TRADE DATE 06/09/04

EUR CALL USD PUT 23,693.00
FX EUROPEAN STYLE OPTION
JUN 15,2004 @ 1215

WRITTEN FX OPTION

CALL 10,000,000.00 EUR

PUT  12,150,000.00 USD

TRADE DATE 06/08/04

EUR PUT USD CALL 23,351.00
FX EUROPEAN STYLE OPTION
JUM 15, 2004 @ 1.1875

WRITTEN FX OPTION

PUT  10,000,000.00 EUR

CALL 11,975,000.00 USD

TRADE DATE 06/09/04

SETTLE FORWARD CURRENCY CONTRACT 3,017,000.00
BUY USD SELL NZD

CONTRACT RATE :  0.603400000

TRADE 5M11/04 WALUE 6/14/04

SETTLE FORWARD CURRENCY CONTRACT 8,752 500.00
BUY USD SELL GBP
CONTRACT RATE :  1.750500:000

TRADE 5M11/04 VALUE 61404
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