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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Jul 8

Jul 8

Jul 8

Jul 8

Jul g

Spot FX

Wite Option

Buy-Back Opt

Furchase

Write Option

- 494342

- 10,000,000

10,000,000

214 25277

- 10,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELLEUR

SPOT RATE : 1.231600000

TRADE 7/06/04 WALUE 7/08/04

WS DOLLAR

EURD PRINCIPAL CURREMNCY

MZD PUT USD CALL
FX EURDOPEAN STYLE OFTION
DEC 23, 2004 & 85
KNOCK IN TRIGGERED @ .635
KNOCK QUT @ .68
WRITTEM FX OPTION
FUT  10,000,000.00 NZD
CALL 6,500,000.00 USD
TRADE DATE O07/06/04

MZD CALL USD PUT

Fx EURQOPEAN STYLE OFTION

DEC 23, 2004 @ 54

KNOCK IN TRIGGERED @ 6515
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 070604

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

AUD PUT USD CALL

F¥ EUROPEAN STYLE OPTION

JUL 08, 2004 @ 7225
WRITTEN FX OPTION
PUT  10,000,000.00 AUD
CALL 7,225000.00 USD
TRADE DATE 0707104

6,088.32

244 400.00

= 221,440.00

=214 25277

21,484.00

JPM-SDNY-00032400

SDNY_GM_00301598
EFTA01507367



