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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Mar 15

Mar 15

Mar 15

Mar 15

Mar 15

Mar 15

Mar 15

Fwd FX Chret

Fwd FX Ctrct

Fwd FX Circt

Fwd FX Clrct

Fwd FX Ctrct

Fwd FX Chrct

Fwd FX Chret

10,000,000

10,000,000

10,000,000

- 10,000,000

- 10,000,000

- 87,525,000

- 20,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE :  0.653400000

TRADE 1/02/04 WALUE 31504

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.752400000

TRADE 1/02/04 WALUE 31504

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.256100000

TRADE 1/05/04 WVALUE 31504

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL WZD
CONTRACT RATE :  0.663700000

TRADE 1/05/04 VALUE 31504

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR
CONTRACT RATE :  1.275100000

TRADE 1/06/04 WALUE 31504

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK
CONTRACT RATE . 6.733000000

TRADE 1/06/04 WALUE 31504

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL AUD

CONTRACT RATE :  0.762900000

TRADE 107104 WALUE 31504

- 16,534,000.00

-7,524,000.00

= 12,551,000.00

6,637,000.00

12,751,000.00

10,028,961.83

15,258,000.00

JPM-SDNY-00031775

SDNY_GM_00300973
EFTA01506786



