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Australia Dollar Activity by Date
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Quantity

Descripiion

Realired Amount Amounr UED
Gainloss USD

May 4 Spot FX

May 4 Fx Opt Asgn'D

May 13 Pwd FX Chret

May 13 Spot FX

May 13 Spot FX

- 7,180,000

7,181,000

5,818,400

- 2,089,800

- 3,483,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SPOT CURRENCY TRANSACTION - BUY
BUY AUD SELLUSD
SPOT RATE : 0.718000000
TRADE 4/30/04 WALUE S/04/04
AUSTRALIA DOLLAR
U S DOLLAR

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

TRADE 4/30/04 WALUE S/04/04

SETTLE FORWARD CURRENCY CONTRACT

BUY USD SELLAUD
CONTRACT RATE :  0.727300000
TRADE S/04/04 WALUE 51304

SPOT CURRENCY TRANSACTION - BUY
BUY AUD SELLUSD
SPOT RATE : 0.686800000
TRADE 511/04 VALUE 5M13/04
AUSTRALIA DOLLAR
U S DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY AUD SELLUSD
SPOT RATE : 0.686800000
TRADE S11/04 VALUE SM13/04
AUSTRALIA DOLLAR
U S DOLLAR

10,000,000.00 7,180,000.00

1,000.00 - 10,000 000.00 -7,291,286.91

- 54 416.89 - B,000,000.00 -5,518,383.11

3,000,000.00 2,089,800.00

5,000,000.00 3,483,000.00

JPM-SDNY-00032160

SDNY_GM_00301338
EFTA01507158



