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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

May 12

May 12

May 12

May 12

May 12

Write Option

White Ophion

Buy-Back Opt

Sell Option

Sale

- 20,000,000

- 112,500,000

40,000,000

- 20,000,000

- 1,021,800

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

MZD PUT USD CALL
FX EURDOPEAN STYLE OFTION
MOV 06, 2003 @ .56
KNOCK IN @ .53
WRITTEN FX OPTION
PUT  20,000,000.00 NZD
CALL 11.200.000.00 USD
TRADE DATE 0507103

ZAR PUT USD CALL
FX EUROPEAN STYLE OPTION
FEB 10,2004 @ 75
KNOCK OUT @ 7.03
WRITTEN FX OPTION
PUT  112,500,000.00 ZAR
CALL 15,000,000.00 USD
TRADE DATE 05/08/03

EUR CALL GBF PUT

F¥X EURDOPEAN STYLE OPTION

JAM 15, 2004 @ 69

KNOGK QUT @ 6730
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 050803

MZD CALL USD PUT

F¥X EURDOPEAN STYLE OPTION

MAY 23, 2003 @ 56
RESALE OF FURCHASED FX OPTION
TRADE DATE 05/08/03

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FUND (829)
(SWWEEP DEADLIME IS 4:30 PM EST)

319,200.00

583,500.00

- 2,187 ,500.00

263,200.00

1,021,600.00

JPM-SDNY-00030648

SDNY_GM_00299847
EFTA01505667



