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U S Dollar Activity by Date

Semement
Dare
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Quantity

Descripiion

Amounr UED

Jul g Buy-Back Opt

Jul 6 White Option

Jul & Write Option

Jul B Buy-Back Opt

5,000,000

- 20,000,000

- 15,000,000

10,000,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

AUD CALL USD PUT

FX EURDOPEAN STYLE OFTION

DEC 23, 2004 @ &9

KNOCK IN TRIGGERED @ .7250

KNOCK QUT @ .65
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0702104

AUD PUT USD CALL

F¥X EUROCPEAN STYLE OPTION

APR 04, 2005 @ .7OTS

KNOCK QUT @ 7363
WRITTEM FX OPTION
PUT  20,000,000.00 AUD
CALL 14,150,000.00 USD
TRADE DATE 0702104

NZD PUT USD CALL
FX EUROPEAN STYLE OPTION
APR 04, 2005 @ 64
KNOCK OUT @ 6635
WRITTEN FX OPTION
PUT  15,000,000.00 NZD
CALL 9,500,000.00 USD
TRADE DATE 07/02/04

MZD CALL USD PUT

FX EUROPEAN STYLE OPTION

DEC 23, 2004 @ 84

KNOCK IN TRIGGERED @ 8515
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0702104

- 132,825.00

458,460.00

233,280.00

- 210,560.00

JPM-SDNY-00032397
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