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Pound Sterling Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Realired Amount Amounr UED

GainLoss USD

Jul 14 Spot FX

Jul 23 Spot Fx

Jul 23 Spot Fx

Jul 23 Spot Fx

Jul 30 Fwd FX Chret

- 24,180,000

- 9,308,000

3,673,200

5,526,300

8,177,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SPOT CURRENCY TRANSACTION - BUY
BUY GBFP SELLUSD
SPOT RATE : 1.860000000
TRADE 712/04 WALUE 7M4/04
POUND STERLING
U S DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY GBFP SELLUSD
SPOT RATE :  1.B61600000
TRADE 7/20/04 WALUE 7/23/04
POUND STERLING
U s DOLLAR

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL GBF

SPOT RATE :  1.B36800000

TRADE 7/21/04 WALUE 7/23/04

WS DOLLAR

POUND STERLING

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL GBP

SPOT RATE :  1.B42100000

TRADE 7/21/04 WALUE 7/23/04

U S DOLLAR

POUND STERLING

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE :  1.835400000

TRADE 7/21/04 WALUE 7/30/04

13,000,000.00 24,180,000.00

5,000,000.00 9,308,000.00

- 2,000,000.00 - 3,673,200.00

- 3,000,000.00 - 5,526,300.00

- 743772 - 5,000,000.00 - 9,092 562.28
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