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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

Jul 2 Write Option

Jul 2 Purchasze

Jul 2 Spot FX

Jul 2 Spot FX

Jul 2 Spot FX

- 11,739,130.43

£72,749.44

- 5,000,000

55,273,600

- 30,000,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

EUR PUT USD CALL

FX EURDOPEAN STYLE OFTION

MAR 31, 2004 @ 113

KNOCK OUT @ 1.175
WRITTEN FX OPTION
PUT 11,739,130.43 EUR
CALL 13.500.000.00 USD
TRADE DATE 06/30/03

JP MORGAN INSTITUTIONAL PRIME MOMNEY
INSTITUTIONAL CLASS SWEEP FUND (829)
(SWWEEP DEADLINE IS 4:30 PM EST)

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL EUR

SPOT RATE :  1.125000000

TRADE 7/01/03 WALUE 7/02/03

U5 DOLLAR

EURD PRINCIFAL CURREMNCY

SPOT CURRENCY TRANSACTION - BUY
BUY NOK SELL USD

SPOTRATE :  7.140000000

TRADE ¥/01/03 VALUE 70203
NORWEGIAN KRONE

U S DOLLAR

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL NZD

SPOT RATE : 0.585000000

TRADE 7/01/03 VALUE 70203

U5 DOLLAR

M ZEALAND DOLLAR

222.750.00

- 67274044

5,775,000.00

-7.741,400.56

17,850,000.00
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