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U S Dollar Activity by Date continued

Semement
Dare Type Quantity

Descripiion

Amounr UED

MNov 5 Spot FX - 26,050,000

MNaov & Write Option - 26,449 50213

Mov & White Ophion - 32,786 885,24

Mov & Purchase 12,000

Mov & Purchase Opt 356,043.95

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL CHF

SPOT RATE : 1.357700000

TRADE 11/04/03 VALUE 11/05/03

WS DOLLAR

SWISS FRANC

AUD CALL USD PUT
FX EURDOPEAN STYLE OFTION
DEC 01, 2003 @ .703
KNOCK IN @ .72
WRITTEN FX OPTION
CALL 2844850213 AUD
PUT  20,000,000.00 USD
TRADE DATE 11/04/03

MNZD PUT USD CALL
FX EUROPEAN STYLE OPTION
DEC 01, 2003 @ 61
KNOCK IN @ 59
WRITTEN FX OPTION
PUT  32,786,885.24 NZD
CALL 20,000,000.00 USD
TRADE DATE 11/04/03

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FUND (828)
(SVWWEEP DEADLINE IS 4:30 PM EST)

EUR PUT USD CALL

FX EURDPEAN STYLE OPTION

DEC 01, 2003 @ 1.1375
PURCHASED FX OPTION
PUT 356,043.95 EUR
CALL 405,000.00 USD
TRADE DATE 11/04/03

19,186,660.13

170,000.00

142,000.00

-12,000.00

- 300,000.00
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