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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion Amounr UED

Mow 12

Maw 12

Maw 12

Mov 12

Maow 12

Spot FX

Spot Fx

Wite Option

Buy-Back Opt

FPurchase Opt

- 10,000,000

10,000,000

- 42 300,000

25,560,000

65,934.07

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - SALE 11,380,000.00
BUY USD SELLEUR

SPOT RATE : 1.138000000

TRADE 11/07/03 VALUE 11/12/03

WS DOLLAR

EURD PRINCIPAL CURREMNCY

SPOT CURRENCY TRANSACTION - BUY = 11,480,000.00
BUY EUR SELLUSD

SPOT RATE :  1.148000000

TRADE 11/07/03 VALUE 111203

EURD PRINCIFAL CURREMNCY

U s DOLLAR

ZAR PUT USD CALL 98,400.00
FX EURDOPEAN STYLE OFTION
DEC 01, 2003 @ 7.05

WRITTEN FX OPTION

PUT  42,300,000.00 ZAR

CALL 6,000,000.00 USD

TRADE DATE 11/07/03

ZAR CALL USD PUT - 54,440.00
F¥X EUROCPEAN STYLE OPTION
MOV 24, 2003 @ 71

REPURCHASE OF WRITTEN FX OPTION

TRADE DATE 11/07/03

EUR PUT USD CALL - 46,500.00
F¥ EUROPEAN STYLE OPTION
DEC 01,2003 @ 11375
EUR BINARY ONE-TOUCH
PURCHASED FX OPTION
PUT 65,934.07 EUR
CALL 75,000.00 USD
TRADE DATE 11/07/03
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