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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Maov 10

Maw 10

Maw 10

Maw 10

Mov 10

Spot FX

Spot Fx

Spot Fx

Expired Opt

Purchase

- 5,000,000

10,000,000

- 10,000,000

250

32,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELLEUR

SPOT RATE : 1.288000000

TRADE 11/08/04 VALUE 11/10/04

WS DOLLAR

EURD PRINCIPAL CURREMNCY

SPOT CURRENCY TRANSACTION - BUY
BUY NZD SELL USD

SPOT RATE : 0.B52500000

TRADE 11/08/04 VALUE 11/10/04

M ZEALAND DOLLAR

U s DOLLAR

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL NZD

SPOT RATE : 0.B52800000

TRADE 11/05/04 VALUE 11/10/04

WS DOLLAR

W ZEALAND DOLLAR

WTI

SHORT CALL OPTION

UsSD PUT OPTION

STRIKE 58.00 EXPIRING 1/14/2005

KNOCHK OUT LEVEL @ S0
EXPIRATION OF WRITTEN OTC CALL
OPTION KNOCKED OUT

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

6,480,000.00

- 6,925,000.00

6,928,000.00

- 32,000.00

JPM-SDNY-00033008

SDNY_GM_00302208
EFTA01507913



