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U S Dollar Activity by Date continued

Semement

Dare Quantity  Descriplion Amounr UED
May 11 Fwd FX Ctrct 5,000,000 SETTLE FORWARD CURRENCY CONTRACT - 3,107,000.00

May 11 Write Option

May 11 Buy-Back Opt

May 11 White Option

- 15,000,000

10,000,000

- 15,000,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

BUY NZD SELL USD
CONTRACT RATE :  0.621400000
TRADE 4/29/04 WALUE SM1/04

AUD PUT USD CALL 430,260.00
FX EUROPEAN STYLE OPTION
NOV 10, 2004 @ 71
KNOCK IN @ 699
KNOCK OUT @ .74
WRITTEN FX OPTION
PUT  15,000,000.00 AUD
CALL 10,650,000.00 USD
TRADE DATE 05/07/04

MZD PUT USD CALL - 318,410.00
F¥X EUROCPEAN STYLE OPTION
SEP 13, 2004 @ 63
KNOCK IN @ .60
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 050704

MZD PUT USD CaALL 290, 588.00
FX EUROPEAN STYLE OPTION
MOV 10, 2004 @ 615
KNOCK IN TRIGGERED @ .60
KNOCK OUT @ 642
WRITTEM FX OPTION
PUT  15,000,000.00 NZD
CALL 922500000 USD
TRADE DATE 050704
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