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Pound Sterling Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized
GainLoss USD

Amount

Amounr UED

May 13

May 13

May 13

May 13

May 18

May 18

Fwd FX Chret

Fwd FX Ctrct

Spot FX

Spot FX

Fwd FX Ctret

Spot FX

17,911,000

5,386,800

- 14,044 800

- 8,778,000

8,767,500

- 8,838,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBF
CONTRACT RATE :  1.791100000

TRADE S/04/04 WALUE SM3/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE :  1.795600000

TRADE S/06/04 WVALUE 51304

SPOT CURRENCY TRANSACTION - BUY
BUY GBP SELLUSD
SPOT RATE : 1.735600000
TRADE 51104 VALUE 51304
POUND STERLING
WS DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY GBP SELLUSD

SPOT RATE : 1.735600000

TRADE 511/04 VALUE 5M13/04
POUND STERLING

U S DOLLAR

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBF
CONTRACT RATE :  1.753500000

TRADE S11/04 VALUE SNM&/04

SPOT CURRENCY TRANSACTION - BUY
BUY GBP SELLUSD
SPOT RATE : 1.767800000
TRADE 51704 VALUE SME/04
POUND STERLING
U S DOLLAR

76,019.74

2280592

12,340.73

- 10,000,000.00

- 3,000,000.00

8,000,000.00

5,000,000.00

- 3,000,000.00

5,000,000.00

-17,832,018.74

- 5,280,605.92

14,044,800.00

8,778,000.00

- B,850,240.73

8,838,000.00
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