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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

Cect20  PFwdFX Ctret

Oct20 Spot FX

- 7,500,000

- 10,000,000

- 7,500,000

- 10,000,000

549,400,000

- 12,924 600

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL AUD

CONTRACT RATE :  0.724100000

TRADE 10/06/04 VALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.674900000

TRADE 10/06/04 VALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.672400000

TRADE 10/08/04 VALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLEUR
CONTRACT RATE :  1.241400000

TRADE 10/08/04 VALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY JBY SELL USD
CONTRACT RATE : 110.930000000

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

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL ZAR

SPOT RATE :  6.360000000

TRADE 1011804 VALUE 10/20/04

WS DOLLAR

5 AFRICAN RAND

5,430,750.00

6,749,000.00

5,085,500.00

12,414,000.00

-4 895267285

2,032,169.81
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