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U S Dollar Activity by Date continued

Semement
Dare Type Quantity

Descripiion Amounr UED

Jan 21 Pwd FX Clret 10,000,000

Jan 21 PwdFX Clret - 5,000,000

Jan21  PwdFX Circt - 5,000,000

Jan 21 Write Option - 15,500,000

Jan 21 White Option - 8,750,000

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT = 12,773,000.00
BUY EUR SELLUSD
CONTRACT RATE :  1.277300000

TRADE 112/04 WALUE 1/21/04

SETTLE FORWARD CURRENCY CONTRACT G,384,000.00
BUY USD SELLEUR
CONTRACT RATE :  1.276800000

TRADE 1/13/04 VALUE 1/21/04

SETTLE FORWARD CURRENCY CONTRACT & 371,500.00
BUY USD SELL EUR
CONTRACT RATE :  1.274300000

TRADE 1/13/04 VALUE 1/21/04

MZD PUT USD CALL 221,866.00
F¥ EUROPEAN STYLE OPTION
QCT18, 2004 @ 83
KNOCK IN @ 6200
KNOCK OUT @ 6775
WRITTEM FX OPTION
PUT  15,500,000.00 NZD
CaLL 9,765,000.00 USD
TRADED OM 1/19/04
TRADE DATE 01/20/04

AUDPUTUSD CALL 101,507.00
FX EUROPEAN STYLE OPTION
OCT18, 2004 @ .73
ENOCK IN @ 7200
KNOCK QUT @ 7775
WRITTEN FX OPTION
PUT  &750,000.00 AUD
CALL 482750000 USD
TRADED OM 1/19/04
TRADE DATE 01/20/04

JPM-SDNY-00031534

SDNY_GM_00300732
EFTA01506546



