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Apr 26

Apr 26

Apr 26
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Apr 26

FX Option Assignment

FX Opt A=sgn'D

Wite Option

Sale

Spot FX

5,200,000

5,200,000

- 10,000,000

- 141,965

- 5,200,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

GEF PUT USD CALL
FX EURDOPEAN STYLE OFTION
APR 22,2004 @ 1.84
KNOCK IN TRIGGERED @ 1.8250
WRITTEN FX OFTION ASSIGNED
CALL 5,200,000.00 GBP
PUT  9568,000.00 UsD
TRADE DATE 04/22/04

SPOT CURRENCY TRANSACTION -8 568,000.00
SETTLEMENT OF ASSIGNED FX OPTION
BUY GBEP SELLUSD

TRADE 4/22/04 VALUE 4/26/04

MZD PUT USD CALL 191,875.00
FX EURDOPEAN STYLE OFTION
OCT 21, 2004 @ 625
KNOCK IN @ 6090
KNOCK QUT @ 6500
WRITTEN FX OPTION
PUT  10,000,000.00 NZD
CALL 6.250,000.00 USD
TRADE DATE 04/22104

JP MORGAM INSTITUTIONAL PRIME MONEY 141,965.00
INSTITUTIONAL CLASS SWEEP FUND (829)
(S\WWEEP DEADLINE IS 4:30 PM EST)

SPOT CURRENCY TRAMSACTION - SALE 9,234 160.00
BUY USD SELL GBP

SPOT RATE : 1.775800000

TRADE 4/22/04 WALUE 4/26/04

WS DOLLAR

POUND STERLING
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