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Unvealized
GainlLoss USD

Foreign Exchange continued

MZD PUT USD CALL

FX EURDOPEAN STYLE OFTION
JUL 07, 2003 @ 53
KMNOCK-OUT @ .555
KMNZDPA-AC-Z

NOK CALL USD PUT

F¥ EUROPEAN STYLE OPTION
JUL 11,2003 @ 6.75
XNOKCA-BP-Z

ZAR PUT USD CALL

F¥ EURCPEAN STYLE OPTION
APR 11,2003 @ B8
KZARPA-AB-Z

MZD PUT USD CALL

FX EURDPEAN STYLE OFTION
JUL 11, 2003 @ 54
KNOCK-OUT @ .58
KMNZDPA-AH-Z

NZD CALL USD PUT

FX EUROPEAN STYLE OPTION
JUL 11,2003 @ 55
XNZDCA-AD-Z

AUD PUT USD CALL

F¥X EUROPEAN STYLE OPTION
JUL 17,2003 @ 58
KNOCK-OUT @ .5030
KAUDPA-BH-Z

AUD CALL USD PUT

F¥ EUROPEAMN STYLE OPTION
JUL1T, 2003 @ 6
KALUDCA-AW-Z

NZD

MNOK

NZD

MNZD

AUD

AUD

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

- 30,000,000 USD -1590000000 USD

67,500,000 USD 10,000,000.00 USD

- 44,000,000 USD

- 5,000,000.00 USD

- 30,000,000 USD -16,200000.00 USD

30,000,000 USD 16,500,000.00 USD

-20,000,000 USD -11,80000000 USD

20,000,000  UsD  12,000,00000 USD

- 505,620.00

146,000.00

- 185,000.00

- 442 260.00

308,550.00

-219,557.00

193,637.00

- 505,620.00

146,000.00

- 185,000.00

- 442 260.00

308,550.00

-218,557.00

193,637.00

-241,093.50

118,365,968

- 155,024 .32

- 407 964 .30

276,206.40

- 330,786.40

136,156.60

264,526.50

- 27 ,634.02

38,975.68

34,295.70

- 32343860

- 111,229.40

- 57,480.40
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