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U S Dollar Activity by Date continued

Semement
Dare Type Quantity

Descripiion

Amounr UED

Jun 10 White Option - 5,000,000

Jun 10 Purchase 9 8E6

Jun11  Spot FX 10,000,000

Jun 11 Spot FX - 2,495 000

Jun11  Spot FX 2,405,000

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

GEBF CALL USD PUT

FX EURDOPEAN STYLE OFTION

JUN 15, 2004 @ 1.835
WRITTEN FX OPTION
CALL 5,000,000.00 GBF
PUT  8,175,000.00 USD
TRADE DATE 060804

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

SPOT CURRENCY TRANSACTION - BUY
BUY CHF SELL USD
SPOT RATE :  1.245300000
TRADE 609704 VALUE 6M11/04
SWISE FRANC
U5 DOLLAR

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL CHF

SPOT RATE :  1.249200000

TRADE 6/09/04 WALUE 6M11/04

U5 DOLLAR

SWISS FRANC

SPOT CURRENCY TRANSACTION - BUY
BUY CHF SELL USD
SPOT RATE :  1.245500000
TRADE &/09/04 WALUE &11/04
SWISE FRANC
U5 DOLLAR

44,040.00

-9,886.00

- B,003201.28

1,007,278.26

-1,096,798.72

JPM-SDNY-00032260

SDNY_GM_00301458
EFTA01507244



