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Australia Dollar Activity by Date continued

Semement
Dare Type Quantity

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Dec3 Fwd FX Chret - 7,080,000

Dec3 Fwd FX Ctrct - 7,078,000

Dec 3 Fwd FX Circt - 7,053,000

Dec3 FX Opt Asgn'D 20,000,000

Dec4  SpotFX 1,132,638.79

Dec 5 Fwd FXx Ctrct - 13,040,000

Dec5 Fwd FX Ctrct - 3,510,000

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.709000000

TRADE 11/05/03 VALUE 12/03/03

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.707800000

TRADE 11/05/03 VALUE 12/03/03

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.705300000

TRADE 11/06/03 VALUE 12/03/03

SPOT CURRENCY TRANSACTION
SETTLEMENT OF ASSIGNED FX OPTICON
SELL AUD BUY USD

TRADE 1201/03 VALUE 12/03/03

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL AUD

SPOT RATE : 0.730300000

TRADE 1:202/03 VALUE 12/04/03

U S DOLLAR

AUSTRALIA DOLLAR

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.652000000

TRADE 6/03/03 WALUE 12/05/03

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.702000000

TRADE 10/Z2/03 VALUE 12/05/03
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