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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Sep 16

Sep 17

Sep 17

Sep 23

Sep 23

Sep 23

Sale

Write Option

Purchase

Fwd FX Chrct

Expired Opt

Spot FX

- 165,240

- 115,500,000

180,000

- 5,000,000

- 156,660,000

5,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

JP MORGAMN INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FLIND (829)
(S\WEEP DEADLINE IS 4:30 PM EST)

MXM PUT USD CALL

F¥ EUROPEAN STYLE QPTION

MAR 17, 2005 @ 1155

KNOCK IN @ 11.62

BARRIER EXP 9/2372004
WRITTEN FX OPTIOMN
PUT 115,500,000.00 MXN
CALL 10.,000.000.00 USD
TRADE DATE 051504

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

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE : 1.797700000

TRADE S14/04 VALUE S/23/04

HKD PUT USD CALL
FX EUROPEAN STYLE OPTION
SEP 23,2004 @ 7833
EXPIRATION OF PURCHASED FX OPTION

SPOT CURRENCY TRANSACTION - BUY
BUY GBFP SELLUSD
SPOT RATE :  1.759200000
TRADE 9/21/04 WALUE 972304
POUND STERLING
U S DOLLAR

165,240.00

180,000.00

- 180,000.00

8,988,500.00

- 8,996,000.00
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