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U S Dollar Activity by Date continued

Semement

Dare Quantity  Descriplion Amounr UED
Feb25 Spot FX 7,500,000 SPOT CURRENCY TRANSACTION - BUY - 9,417,000.00

Feb25 Purchase Opt

Feb 25  Purchase Opt

BUY EUR SELLUSD
SPOT RATE : 1.2556800000
TRADE 2/23/04 WALUE 2725/04
EURD PRINCIFAL CURREMNCY
U S DOLLAR

351,500,000 THB CALL USD PUT - 108,225.00
FX EURDOPEAN STYLE OFTION
FEB 23, 2005 @ 38.
PURCHASED FX OPTION
CALL 351.500,000.00 THE
PUT  8:250,000.00 USD
TRADE DATE 02/23/04

2,700,000,000 THE CALL USDPUT - 405,000.00
F¥X EUROCPEAN STYLE OPTION
FEB 23, 2005 @ 36.
PURCHASED Fx QOPTION
CALL 2,700,000,000.00 THB
PUT  75,000,000.00 USD
TRADE DATE 02/23/04

Feb25 Sale - 5891225 JP MORGAN INSTITUTIONAL PRIME MONEY 591 225,00
INSTITUTIONAL CLASS SWEEP FUND (829)
(SWEEP DEADLINE 15 4:30 PM EST)
Confidential Treatment Requested by JPMorgan JPM-SDNY-00031707
Chase
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