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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

Mar 17  Fwd FX Clret

Mar 17  Pwd FX Chret

Mar 17  Fwd FX Cret

Mar 17 Fwd Fx Clret

Mar 17  Fwd FX Circt

Mar 17  Pwd FX Ctrct

Mar 17  Pwd FX Chret

10,000,000

- 10,000,000

- 13,000,000

- 5,000,000

- 5,000,000

- 5,000,000

- 10,000,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.228000000

TRADE 310/04 WALUE 3M7/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.67G000000

TRADE 31M0v04 WALUE 31704

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR
CONTRACT RATE :  1.232000000

TRADE 310004 WVALUE 317/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE :  1.824700000

TRADE 31004 VALUE 31704

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBF
CONTRACT RATE :  1.825000000

TRADE 310/04 WALUE 3M7/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR
CONTRACT RATE :  1.231100000

TRADE 31004 VALUE 31704

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLEUR
CONTRACT RATE :  1.228100000

TRADE 311/04 WALUE 3M7/04

- 12,280,000.00

6,760,000.00

16,016,000.00

8,123,500.00

8,129,500.00

6,155,500.00

12,281,000.00

JPM-SDNY-00031782
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EFTA01506793



