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U S Dollar Activity by Date

Semement
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continued

Quantity

Descripiion

Amounr UED

Jun 14 Pwd FX Clret

Jun 14 Fwd FX Ctret

Jun 14 Fwd FX Chrct

Jun 14 Fwd FX Clret

Jun 14 Fwd FX Ctret

Jun 14 Fwd FX Ctrot

Jun 14 Pwd FX Chret

- 5,000,000

- 5,000,000

1,000,000

- 5,000,000

-4,000,000

-1,396,450,000

- 287,770,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.G06700000

TRADE S12/04 WALUE 6M14/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE :  1.770100000

TRADE 9M12/04 VALUE 61404

SETTLE FORWARD CURRENCY CONTRACT
BUY GBP SELLUSD
CONTRACT RATE :  1.767000000

TRADE 517/04 WVALUE 6M14/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL WZD
CONTRACT RATE :  0.594300000

TRADE SM7/04 VALUE 61404

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBF
CONTRACT RATE :  1.775000000

TRADE 51904 WALUE &M14/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL HUF
CONTRACT RATE :  215.560000000

TRADE 512104 WALUE 61404

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL HUF

CONTRACT RATE : 213.460000000

TRADE 517104 WALUE 61404

3,033,500.00

8,850,500.00

-1,767,000.00

2,971,500.00

7,103,600.00

6,478,242.71

1,394,968 61
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