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Dexcriglion Codwnher Counter Premium Premiurm Premium Curren Mankel Uinreaiized
Cusig Amount  Currency Amount Currency Local s Waille LESD Gainloss USD

Foreign Exchange continued

EUR PUT USD CALL EUR -10,500,000 USD -13,177,500.00 USD  -322,84875 - 32284875 -83724.48 239,124.27
FX EUROPEAN STYLE QPTION

APR 20,2005 @ 1.255

XEURPA-PO-=Z

GEBF PUT JPY CALL GEBP  -10,000,000 JP¥1,930,000,000.00 USD - 462,137.00 - 452, 137.00 0.00 462,137.00
FX EUROPEAN STYLE OFTION

AUG 24 2005 @ 193

KMNOCK IN @ 192

KMOCK OUT @ 187

XGBPPA-HR-Z

THE CALL USD PUT THEB 2,700,000, 000 ush 75,000,000.00 WUSD 405,000.00 405,000.00 23,220.00 - 381,780.00
FX EUROPEAN STYLE OPTION

FEB 23, 2005 @ 36.

KTHBCA-AC-Z

THE CALL USD PUT THE 351,500,000 ush 9,250,000.00 UsD 108,225.00 108,225.00 335120 -74712.99
FX EUROPEAN STYLE OPTION

FEB 23, 2005 @ 38

KTHECA-AB-Z

TWD CALL USD PUT WD 327,500,000 UsD 10,000,00000 UsD 195,000.00 196,000.00 248,005.93 52,005.93
F¥ EUROPEAN STYLE OPTION

MAR 01, 2005 @ 32.75
XTWDCA-AB-Z

Total Foreign Exchange -711,411.75 - 659,654.66 51,757.09

Exchange-iisted oplions are valved wsing marked prices al the close of business for sfafement dale
Over=The-Coumiler (OTC) aplons are valued ol Mid-Makal uriess otherwise agreed.
Sed: mpariand infarmanion abour Pricing and Valknions.
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