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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

Oct20  PwdFX Clret

Oct20 PwdFX Clret

Oct20  FwdFX Chrct

Oct20 PFwdFx Clret

Oct20  PwdFX Clrct

Oct20  PwdFX Chrct

Oct20  PwdFX Chret

- 10,850,000

12,924,600

10,000,000

17,500,000

17,500,000

- 57,307,500

- 10,000,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL JPY
CONTRACT RATE : 111250000000

TRADE 9/27/04 WALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY ZAR SELL USD
CONTRACT RATE :  G.462300000

TRADE 972904 WALUE 10:20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.242300000

TRADE 930004 WALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.721300000

TRADE S/30/04 VALUE 1020004

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE :  Q.674200000

TRADE S/30/04 WALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL MXM
CONTRACT RATE :  11.344400000

TRADE 10:05/04 VALUE 1020004

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL AUD
CONTRACT RATE :  0.722600000

TRADE 10/05/04 VALUE 10/20/04

97,526.08

-2,000,000.00

-12,423,000.00

-12,622,720.00

- 11,798,500.00

5,051,611.36

7,226,000.00
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