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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Apr13

Apri3

Apr13

Apri3

Apr13

Write Option

Spot FX

Spot FX

Spot FX

Fwd FX Chret

- 10,000,000

- 10,000,000

10,000,000

10,000,000

- 10,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

AUD CALL USD PUT

FX EURDOPEAN STYLE OFTION

APR 08, 2004 @ Y67
WRITTEN FX OPTION
CALL 10,000,000.00 AUD
PUT  7,670,000.00 USD
TRADE DATE 0407104

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL AUD

SPOT RATE : 0.763000000

TRADE 408/04 WVALUE 41304

U s DOLLAR

AUSTRALIA DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY NZD SELL USD

SPOT RATE : 0.638400000

TRADE 408/04 WVALUE 41304

W ZEALAND DOLLAR

U S DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY AUD SELLUSD
SPOT RATE ©  0.760300000
TRADE 408/04 VALUE 4/13/04
AUSTRALIA DOLLAR
U5 DOLLAR

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLAUD

CONTRACT RATE :  0.760000000

TRADE 40204 WALUE 41304

27, 229.00

7,630,000.00

- 6,584,000.00

- 7,603,000.00

7,600,000.00
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