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Account Transactions by Currency

Euro Currency Activity Summary

Amovnt this Amaunr
Peviod fo Date_

Beginning Balance .00
Credits

Foreign Exchange 35,500,000.00 240000, 000,00
Debits

Purchazes of Securnties - 15,000,000.00

Foreign Exchange - 35,500,000.00 - 225,000,000.00
Ending Balance .00
Foreign Exchange Gains/Losses -.0
Euro Currency Activity by Date
Sermemant Fealized Amount Amount USD
Daie Quantity Descriphion Gainloss USD
Apri Expired Opt - 20,000,000 EUR CALLUSD PUT

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

F¥X EUROPEAN STYLE OPTION

JAN 31, 2005 @ 1.35

KNOCK OUT @ 1.1935 BARRIER

EXP 4/28/04
EXPIRATION OF PURCHASED FX QOPTION
OPTION KNOCKED QUT
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