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U S Dollar Activity by Date

Semement
Dare

continued

Quantity  Descriplion

Amounr UED

Jul 3 Write Option

Jul 3 White Option

Jul 3 Furchase Opt

Jul 3 Write Option

- 35,000,000 AUDCALL USD PUT
FX EURDOPEAN STYLE OFTION
DEC 16, 2003 @ 695
WRITTEN FX OPTION
CALL 35,000,000.00 AUD
PUT 2432500000 USD
TRADE DATE 0701103

- 14,000,000 EUR PUTUSD CALL

F¥X EUROCPEAN STYLE OPTION

OCTO1, 2003 @ 1.15

KNOCK IN @ 1.14
WRITTEM FX OPTION
FUT  14,000,000.00 EUR
CALL 16.100,000.00 UsD
TRADE DATE 07/01/03

14,000,000 EUR CALL USD PUT
Fx EURQOPEAN STYLE OFTION
OCTO1, 2003 @ 1.16
PURCHASED FX OPTION
CALL 14.000.000.00 EUR
PUT  16,240,000.00 USD
TRADE DATE 070103

- 14,000,000 EUR CALL USD PUT
F¥X EURDOPEAN STYLE OPTION
OCTO1, 2003 @ 1.175
WRITTEN FX QPTION
CALL 14,000,000.00 EUR
PUT  16,450,000.00 USD
TRADE DATE 07/01/03

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

274.152.00

243,110.00

- 302,064.00

200,690.00

JPM-SDNY-00030807

SDNY_GM_00300005
EFTA01505823



