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Canadian Dollar Activity by Date continued

Sernement Reaiized Amaunr Amaunr USD
Date Type Quantity  Description GainlLoss USD

Jul 10 Fwd FX Ctret 10,075,632.97 SETTLE FORWARD CURRENCY CONTRACT - 14,510,000.00 - 10,480,696.30

BUY USD SELL CAD
CONTRACT RATE :  1.440108000
TRADE S/05/03 WALUE 7M0Q/03

Confidential Treatment Requested by JPMorgan
Chase
CONFIDENTIAL

JPM-SDNY-00030819

SDNY_GM_00300117
EFTA01505934



