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Account Transactions by Currency
Japanese Yen Activity Summary
Amovnt this Amaunr
Period o Date_
Beginning Balance .00

Credits
Foreign Exchange

2,002,800,000.00

2,002,800,000.00

Debits
Foreign Exchange - 2,002,800,000.0 - 2,002,800,000.0
Ending Balance .00
Foreign Exchange Gains/Losses -.0
Japanese Yen Activity by Date
Sattement Reaized Amounf Amount UED
Daie Quaniity  Descripnion Gainloss USD
Jan 11 Fwd FX Clret 10,000,000 SETTLE FORWARD CURRENCY CONTRACT -1,885,900,000.00 -19,216,280.37
BUY GBP SELL JPY
CONTRACT RATE : 199590000000
TRADE 12/06/04 VALUE 1/11/05
Jan 11 Pwd FX Chret - 10,000,000 SETTLE FORWARD CURRENCY CONTRACT 2,002,800,000.00 19,282 722.76
BUY JPY SELL GBP
CONTRACT RATE : 200280000000
TRADE 12/08/04 VALUE 111/05
Jan11  Fwd FX Clrct 66,055.50 SETTLE FORWARD CURRENCY CONTRACT -0.M -6,900,000.00 - 6643238

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

BUY USD SELL JPY

CONTRACT RATE :  104.457800000
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