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U S Dollar Activity by Date continued

Semement

Dare Quantity  Descriplion Amounr UED
May 21  Sell Option -3,429,774 EUR PUT CHF CALL 57,439.30

May 21 Write Option

May 21  Write Option

May 21 White Option

- 10,000,000

- 10,000,000

- 10,000,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

FX EURDOPEAN STYLE OFTION

JUN 25, 2004 @ 1.55
RESALE OF PURCHASED FX OPFTION
TRADE DATE 051804

MZD CALL USD PUT 22686.00
F¥X EUROPEAN STYLE OPTION
MAY 20, 2004 @ 605

WRITTEN FX OPTION

CALL 10,000.000.00 NZD

PUT 602000000 UsD

TRADE DATE 05M15/04

NZD PUT USD CALL 25,108.00
FX EUROPEAN STYLE OPTION
MAY 20, 2004 @ 605

WRITTEN FX OPTION

PUT  10,000,000.00 NZD

CALL  6,050,000.00 USD

TRADE DATE 05/18/04

AUD CALL USD PUT 24 673.00
FX EUROPEAN STYLE OPTION
MAY 20, 2004 @ 695

WRITTEN FX OFTION

CALL 10,000,000.00 AUD

PUT 695000000 UsD

TRADE DATE 05/12/04
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