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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion Amounr UED

Apr 27

Apr 27

Apr 27

Apr 27

Apr 27

Apr 28

Spot FX

Spot Fx

Spot Fx

Purchase

Spaot Fx

Fwd FX Chrct

2,500,000

2,500,000

- 2,500,000

254,104.78

-1,272,000,000

2,500,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - BUY -4.426 250.00
BUY GBFP SELLUSD

SPOT RATE : 1.770500000

TRADE 423704 WALUE 4/27/04

POUND STERLING

U S DOLLAR

SPOT CURRENCY TRANSACTION - BUY - 2,958 000.00
BUY EUR SELLUSD

SPOT RATE :  1.183200000

TRADE 4/23/04 WALUE 4/27/04

EURD PRINCIFAL CURREMNCY

U s DOLLAR

SPOT CURRENCY TRAMSACTION - SALE 2,956,750.00
BUY USD SELLEUR

SPOT RATE :  1.182700000

TRADE 4/23/04 WALUE 4/27/04

WS DOLLAR

EURD PRINCIPAL CURREMNCY

JP MORGAM INSTITUTIONAL PRIME MONEY - 25410478
INSTITUTIONAL CLASS SWEEP FUND (829)
(SWWEEP DEADLINE IS 4:30 PM EST)

SPOT CURRENCY TRANSACTION - SALE G,001,981.78
BUY USD SELL HUF

SPOT RATE : 211.930000000

TRADE 4/26/04 VALUE 4/27/04

U S DOLLAR

HUNGARIAN FORINT

SETTLE FORWARD CURRENCY CONTRACT -1,826,750.00
BUY AUD SELLUSD
CONTRACT RATE :  0.730700000

TRADE #2304 WALUE 4/28/04
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