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U S Dollar Activity by Date

Semement

Dare

continued

Quantity  Descriplion

Amounr UED

Maow 20

Mawv 20

Mov 20

Maw 20

Maow 20

Fwd FX Chret

Fwd FX Ctrct

Spot FX

Spot FX

Buy-Back Opt

10,000,000 SETTLE FORWARD CURRENCY CONTRACT

BUY NZD SELL USD

CONTRACT RATE :  0.604153000
TRADE 10/27/03 VALUE 11/20/03

5,000,000 SETTLE FORWARD CURRENCY CONTRACT

BUY EUR SELLUSD

CONTRACT RATE :  1.168518500
TRADE 10/09/03 VALUE 11/20/03

= 75,088 220 SPOT CURREMNCY TRANSACTION - SALE

BUY USD SELL NOK
SPOT RATE : 6.975852200

TRADE 111703 VALUE 11/20/03

U S DOLLAR
MORWEGIAN KRONE

10,000,000 SPOT CURRENCY TRANSACTION - BUY

BUY NZD SELL USD
SPOT RATE : 0.628572300

TRADE 111703 VALUE 11/20/03

M ZEALAND DOLLAR
U S DOLLAR

1777777777 MNZD PUT USD CALL

FX EUROPEAN STYLE OFTION

FEB 25, 2004 @ .5625
KNOCK IN @ .54

REPURCHASE OF WRITTEN FX OPTION

TRADE DATE 111803

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

- 6,041,929.96

- 5,842,597.23

10,759,285.16

-16,285725.38

- 15,000.00
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