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U S Dollar Activity by Date continued

Semement
Dare Type Quantity

Descripiion

Amounr UED

Apr18  Write Option - 14,000,000

Apr16  Write Option - 20,000,000

Apr 16 Purchase 1,054 808

Apr16  SpotFx 10,000,000

Apr16  Spot FX 10,000,000

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

AUDPUTUSD CALL

FX EURDOPEAN STYLE OFTION

OCT14, 2004 @ 73

KNOCK IN @ .71

KNOCK QUT @ . 7655
WRITTEM FX OPTION
FUT  14,000,000.00 AUD
CALL 10,220,000.00 USD
TRADE DATE 041404

MZD PFUT USD CALL

FX EURQPEAN STYLE OFTION

APR 15, 2004 @ 6345
WRITTEN FX OPTION
PUT  20,000,000.00 NZD
CALL 12,690,000.00 USD
TRADE DATE 0411404

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

SPOT CURRENCY TRAMSACTION - BUY
BUY NZD SELL USD

SPOT RATE : 0.638800000

TRADE 41504 WALUE 4M&6/04

W ZEALAND DOLLAR

U S DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY AUD SELLUSD
SPOT RATE : 0.734300000
TRADE 41504 WALUE 4M&6/04
AUSTRALIA DOLLAR
U S DOLLAR

347 480.00

55,326.00

-1,054,808.00

- §,398,000.00

- 7,343 000.00
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