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U S Dollar Activity by Date continued

Semement

Date Type Quantity Descripion Amount USD
Apr2  Buy-Back Opt 3,700,000 NZD PUT USD CALL - 169,578.00

FX EURDOPEAN STYLE OFTION

MOV 22, 2004 @ 68

KNOCK IN TRIGGERED @ 6625
REPURCHASE OF WRITTEN FX QPTION
TRADE DATE 03/31/04

Apr 2 Sell Option - 5,000,000 GBP CALL USD PUT 260,550.00
FX EUROPEAN STYLE OPTION
JUN 15,2004 @18
RESALE OF PURCHASED FX OPTION
TRADE DATE 03/31/04

Apr2 Wirite Option - 5,000,000 GBP CALL USD PUT 103,600.00
FX EUROPEAN STYLE OPTION
MAY 24, 2004 & 1.85
KNOCK IN @ 1.87
WRITTEN FX OPTION
CALL  5,000,000.00 GEP
PUT  9,250,000.00 USD
TRADE DATE 03/21/04

Apr 2 Buy-Back Opt 30,000,000 AUDPUTUSD CALL -1,077,300.00
FxX EURCPEAN STYLE OPTION
OCT 27, 2004 @ .76
KNOCK IN TRIGGERED @ .7475
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 03731/04

Apr2  Buy-Back Opt 5,500,000 AUD PUT USD CALL - 210,691.00
F¥ EUROPEAN STYLE QPTION
MOV 22, 2004 @ 77
KNOCK IN @ TRIGGERED @ .755
KNOCK OUT @ 7965
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0373104

Confidential Treatment Requested by JPMorgan JPM-SDNY-00032026
Chase
CONFIDENTIAL SDNY_GM_00301224

EFTA01507037



