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Account Transactions by Currency
N Zealand Dollar Activity Summary
AmoLunt this Amaunf
Periad to Date_

Beginning Balance .00
Credits

Sales, Maturities, Redemptions 10,000,000.00

Foreign Exchange 50,000,000.00 95,000,000.00
Debits

Purchazes of Securnties - 10,000,000.00 - 10,000,000.00

Faoreign Exchange - 40,000,000.00 - 95,000,000.00
Ending Balance .00
N Zealand Dollar Activity by Date
Sermemant Fealized Amount Amount USD
Daie Quantity Descriphion Gainloss USD
Feb10 FwdFX Ctret - 6,775,000 SETTLE FORWARD CURRENCY CONTRACT 10,000,000.00 6,975,833.03

BUY NZD SELL USD
CONTRACT RATE : 0877500000
TRADE 2/04/04 WVALUE 2M10/04

Feb 10  Expired Opt 24 691,358.49 MZD PUT USD CALL

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

FX EUROPEAN STYLE OPTION

QCT 18, 2004 @ 5625
KNOCK IN @ 852
KNOCK OUT @ 6985

EXPIRATION OF WRITTEN FX OPTION

OPTION KNOCKED OUT
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