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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Mar 17

Mar 17

Mar 17

Mar 17

Mar 17

Write Option

Purchase Opt

Write Option

Purchase

Spot FX

- 5,000,000

5,000,000

- 5,000,000

1,162,020

20,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

GEF PUT USD CALL
FX EURDOPEAN STYLE OFTION
JUN 1S, 2004 @ 1.78
KNOCK IN @ 1.76
WRITTEMN FX OPTION
PUT  5,0:00,000.00 GEP
CALL 8,900,000.00 USD
TRADE DATE 031504

GBP CALL USD PUT

FX EUROPEAN STYLE OPTION

JUN 15,2004 @ 1.8
PURCHASED FX OPTION
CALL 5,000,000.00 GBP
PUT  9,000,000.00 USD
TRADE DATE 03/15/04

GBP CALL USD PUT
FX EUROPEAN STYLE OPTION
JUN 15, 2004 @ 183
KNOCK IN @ 1.86
WRITTEN FX OPTION
CALL  5,000,000.00 GBP
PUT  9,150,000.00 USD
TRADE DATE 03/15/04

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

SPOT CURREMNCY TRAMSACTION - BUY
BUY NZD SELL USD

SPOTRATE : 0.631600000

TRADE 3/16/04 WALUE 317/04

M ZEALAND DOLLAR

U S DOLLAR

167,320.00

- 152,100.00

91,500.00

-1,162,020.00

- 13,032,000.00

JPM-SDNY-00031871

SDNY_GM_00301069
EFTA01506882



