0 9 2003

Account Mumber:
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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Sep 12

Sep15

Sep15

Sep15

Sep 15

Sep 16

Spot FX

Buy-Back Opt

Write Option

Sale

Misc. Disbursement

Sell Option

- 107,250,000

5,000,000

- 5,500,000

- 1,008,352

- 75,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL MXN

SPOT RATE : 10.524500000

TRADE 9/11/03 WVALUE SM2/03

WS DOLLAR

MEXICAN NEW PESO

EUR CALL USD PUT

FX EURDOPEAN STYLE OFTION

DEC 15, 2003 @& 1.095
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 091103

EUR PUT USD CALL
F¥ EUROPEAN STYLE OPTION
JUN 11,2004 @ 1.1135
KNOCK OUT & 1.1785
WRITTEN FX OPTION
PUT  5,300,000.00 EUR
CALL 6,132500.00 USD
TRADE DATE 09M11/03

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

FUNDS TRANSFERRED FROM BRKRG

ACH Q30171005 (PRN) TO

ODA  ACH DDOT3IS 10438

REDEMPTION FROM THE JP MORGAN FUNDS

EUR PUT USD CALL

FX EUROPEAN STYLE OFTION

OCT 31,2003 @1.05
RESALE OF PURCHASED FX OPTION
TRADE DATE 081203

9,817, 382,95

- 180,675.00

172,323.00

1,008,352.00

- 1,000,000.00

38,375.00

JPM-SDNY-00031146

SDNY_GM_00300344
EFTA01506160



