Yes, there are four O2 sensors - two that control fuel trim to the engine, plus two more that monitor the health of the cats. Unless you are getting a CEL related to the cats or to those particular sensors, you only really care about the first two, which are located in the exhaust manifolds (front and back) just in front of the small cats (there are actually at least four cats, too - two small ones in front, two bigger ones in back. Cali cars might have an additional pair, but I'm not sure.) 

See the diagram below. Items 9 & 10 are the engine (fuel trim) sensors; items 7 & 8 are the cat sensors. The ones in back are bank 1 (cylinders 1,2,3), the ones in front are bank 2 (cylinders 4,5,6). So you have bank 1 sensor 1 (9), bank 1 sensor 2 (7), bank 2 sensor 1 (10), and bank 2 sensor 2 (8).
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