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Descriplion Couwnler Couwnler Premium Premium Pramium Curren Marke! Uinvealized
Cusig Amount  Currency Amount Currency Local s Waille LESD Gainloss USD

Foreign Exchange

EUR PUT USD CALL EUR 20,000,000 USD 2200000000 USD 96,800.00 96,800.00 555.80 - 96,244.40
FX EURQPEAN STYLE OFTION

DEC 08, 2004 @11

XKEURPA-QP-Z

AUD CALL USD PUT AUD - 5,000,000 usD -3,450,00000 USD - 62,445.00 - 62,445.00 - 168,866.75 - 106,421.75
FX EUROPEAN STYLE OFTION

DEC 23, 2004 @ &9

KMNOCK IN TRIGGERED @ .7250

KMOCK OUT @ 65

XAUDCA-CD-Z

EUR CALL CHF PUT EUR  -23,000,000 CHF -35408500.00 USD - 169,326.00 - 169,326.00 - 204,680 .44 -35334 44
FX EUROPEAN STYLE OPTION

FEB 0%, 2005 @ 1.5385

KMOCK IN TRIGGERED @ 1.5525

KMNOCK OUT & 1.5045

XEURCA-XL-Z

EUR PUT USD CALL EUR - 22,000,000 UsD -26,840,000.00 USD - 665,632.00 - 665,632.00 -418,341.88 24720012
F¥x EURQOPEAN STYLE OPFTION

FEB 10, 2005 @ 1.22

KMNOCK IN @ 1.195

XEURPA-PD-Z

JPY PUT USD CGALL JPY 2,300,000,000 ushD  20,00000000 USD 190,000.00 190,000.00 96,163.00 -83837.00
F¥ EUROPEAN STYLE OPTION

FEB 0%, 2005 @ 115.

XJPYPA-KB-Z

GEP PUT USD CALL GBRF - 7,000,000 ushD -12380,00000 UsSD - 329,574.00 - 329,574.00 - 142 452 59 187,121.41
FX EURQOPEAN STYLE QPTION

MAR OF, 2005 @ 1.77

KMOCK IN @ 1.775

KMOCK QUT @ 1.84

KGBPPA-HO-Z
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