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Pound Sterling Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Realired Amount Amounr UED
Gainloss USD

Oct20  PwdFX Clret

Oct20 PwdFX Clret

Oct20 SpotFX

Oct21  SpotFX

Oct21  SpotFX

-2,978,100,000

1,003,550,000

1.9686,500,000

- 17,977,000

17,986,330

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY GBFP SELL JPY

CONTRACT RATE : 198.540000000

TRADE 9/23/04 WALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY JPY SELL GBP

CONTRACT RATE : 200.710000000

TRADE 972704 WALUE 10:20/04

SPOT CURREMNCY TRAMNSACTION - SALE
BUY JPY SELL GBP
SPOTRATE : 0.5516890821
TRADE 10/19/04 VALUE 10/20/04
JAPAMESE YEM
POUND STERLING

SPOT CURRENCY TRANSACTION - BUY
BUY GBP SELLUSD
SPOT RATE : 1.797700000
TRADE 10/19/04 VALUE 10/21/04
POUND STERLING
U S DOLLAR

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL GBF

SPOT RATE : 1.788633000

TRADE 10/18/04 VALUE 10/21/04

U5 DOLLAR

POUND STERLING

15,000,000.00 27,198,746.68

-5,000,000.00 - 9,066 248.88

-10,000,000.00 - 18,126,084.57

10,000,000.00 17.977,000.00

- 10,000,000.00 - 17 986,330.00
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