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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion Amounr UED

Jun g

Jun &

Jun g

Jun 10

Jun 10

Misc. Disbursement

Misc. Disbursement

Sale

Buy-Back Opt

Write Option

- 3967577

5,000,000

- 5,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

CROSS CURRENCY SWaP -18,466.70
10MM MZD NOTIONAL 6.51MM USD

MOTIONAL 3/9/2014 REC: FIXED RATE

6.26% NZD SEMI-ANMUAL PAY: FLOATING

RATE USD 3MONTH LIBOR QUARTERLY

IR SWAP PAYMENT

FIXED - 18,486.70 LIBOR

CROSS CURREMCY SWAP -21,2098.07
10MM AUD NOTIONAL 7.41MM USD

MOTIONAL 322014 REC: FIXED RATE

2.84% ALD SEMI-ANMUAL PAY: FLOATING

RATE USD 3 MONTH LIBOR QUARTERLY

IR SWAPF FAYMENT

FIXED - 21,209.07 LIBOR

JP MORGAM INSTITUTIONAL PRIME MOMNEY A BTETT
INSTITUTIONAL CLASS SWEEP FUND (829)
(SWEEP DEADLINE 15 4:30 PM EST)

GBF CALL USD PUT - 59,704.00
FX EUROCPEAN STYLE OPTION
JUN 15, 2004 @ 1.83
KNOCK IN TRIGGERED @ 1.86
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 060804

GBP PUT USD CALL 25,550.00
FX EUROCPEAN STYLE OPTION
JUN 15, 2004 @ 1.825

WRITTEM FX OPTIOMN

PUT  5,000,000.00 GBP

CALL 912500000 USD

TRADE DATE 06/0804

JPM-SDNY-00032331

SDNY_GM_00301529
EFTA01507307



