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U S Dollar Activity by Date continued

Semement

Dare Type Quantity Description

Amounr UED

May 4

May 4

May 4

May 4

May 4

May 4

Sale

Spot FX

Fx Option Assignment

FX Opt Asgn'D

FX Option Assignment

FX Opt Asgn'D

- 1,148,000

10,000,000

10,000,000

- 10,000,000

10,000,000

- 10,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

JP MORGAMN INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FLIND (829)
(S\WEEP DEADLINE IS 4:30 PM EST)

SPOT CURRENCY TRANSACTION - BUY
BUY NZD SELL USD

SPOT RATE : 0.624800000

TRADE 5/03/04 VALUE S04/04

M ZEALAND DOLLAR

U S DOLLAR

ALUD CALL USD PUT
FX EURCPEAN STYLE OPTION
APR 30, 2004 @ 7181
WRITTEN FX OPTION ASSIGNED
CALL  7,181,000.00 USD
PUT  10,000,000.00 AUD
TRADE DATE 04/30/04

SPOT CURRENCY TRANSACTION
SETTLEMENT OF ASSIGNED FX OPTIONM
SELL AUD BUY USD

TRADE 4/30/04 WALUE S/04/04

MZD CALL USD PUT
FX EUROPEAN STYLE OFTION
APR 30, 2004 @ 615
WRITTEN FX QOPTION ASSIGNED
CALL 6,150,000.00 USD
PUT  10,000,000.00 NZD
TRADE DATE 04/30/04

SPOT CURRENCY TRANSACTION
SETTLEMENT OF ASSIGNED FX OPTION
SELL NZD BUY USD

TRADE 30004 WALUE S/04/04

1,148,000.00

- 5,245,000.00

7,181,000.00

6,130,000.00
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