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Jan 27

Jan 27

Jan 30

Jan 30

Jan 30

Fwd FX Chret

Sale

White Option

Wite Option

Write Option

10,000,000

- 36,000

- 25,000,000

- 37,000,000

- 36,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT - 6,669,000.00
BUY NZD SELL USD
CONTRACT RATE :  0.G56900000

TRADE 1/20/04 WALUE 1/27/04

JP MORGAM INSTITUTIOMAL PRIME MOMNEY 35,000.00
INSTITUTIOMAL CLASS SWEEP FUND (829)
(SWEEFP DEADLIME 1S 4:30 PM EST)

EUR PUT USD CALL 857,050.00
FX EUROPEAN STYLE OPTION
OCT 27, 2004 @ 1.22
ENOCK IN @ 1.202
WRITTEM FX OPTION
PUT  25,000,000.00 EUR
CALL  30,500,000.00 UsD
TRADE DATE 01/28/04

AUD PUT USD CALL 1,262,588.00
FX EUROPEAN STYLE OPTION
OCT 27, 2004 @ .76
KNOCK IN @ 7475
WRITTEN FX OPTION
PUT  37,000,000.00 AUD
CALL 28,120,000.00 USD
TRADE DATE 01/28/04

MZD PUT USD CALL 1,132,580.00
FX EUROCPEAN STYLE OPTION
OCT 27, 2004 @ 66
KNOCK IN @ 56475
WRITTEN FX OPTION
PUT  35,000,000.00 NZD
CALL 25,740,000.00 USD
TRADE DATE 01/2804
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