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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Jun 8

Jun 8

Jun 8

Jun g

Jun g

Jun 8

Fwd FX Chret

Fwd FX Ctrct

Fwd FX Circt

Fwd FX Clrct

Furchasze Opt

Sale

10,000,000

- 10,000,000

- 10,000,000

- 20,000,000

20,000,000

- 855,300

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY GBFP SELLUSD
CONTRACT RATE :  1.829500000

TRADE 305/04 WALUE 60804

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE :  1.801200000

TRADE 316/04 VALUE 60804

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.645000000

TRADE 316/04 VALUE &/08/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL WZD
CONTRACT RATE :  0.655000:000

TRADE 3/22/04 VALUE G/0&04

EUR PUTUSD CALL

FX EUROPEAN STYLE OFTION

DEC 08, 2004 @ 1.1
PURCHASED FX OPTION
PUT  20,000,000.00 EUR
CALL 22.000.000.00 UsD
TRADE DATE 060404

JP MORGAMN INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FLND (829)
(SWEEP DEADLINE IS 4:30 PM EST)

- 18,285,000.00

18,012,000.00

6,450,000.00

13,118,000.00

-06,800.00

655,300.00

JPM-SDNY-00032258

SDNY_GM_00301438
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