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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

Jul 10 Fwd FX Chret

Jul 10 Fwd FX Ctrct

Jul 10 Fwd FX Clrct

Jul 10 Fwd FX Cret

Jul 10 Fwd FX Ctrct

Jul 10 Fwd FX Ctrct

Jul 10 Fwd FX Chret

14,510,000

14,510,000

- 14,510,000

20,000,000

- 40,000,000

20,000,000

17,000,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY CAD SELLUSD
CONTRACT RATE :  1.456266500

TRADE 4/30V03 WALUE 7M0Q/03

SETTLE FORWARD CURRENCY CONTRACT
BUY CAD SELLUSD
CONTRACT RATE : 1439952800

TRADE 0503 VALUE 7noQm3

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CAD
CONTRACT RATE :  1.440108000

TRADE 50503 VALUE 7HMo/03

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.630972300

TRADE 5/08/03 WALUE TNO/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL AUD

CONTRACT RATE :  0.651058000

TRADE 6/04/03 WALUE 7MoQ/a3

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE: 0.619215600

TRADE S01/03 WALUE 710Q/03

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL UsSD

CONTRACT RATE :  0.572725400

TRADE &/30/03 WALUE 7HMQi03

-0,963,835.80

-10,076,429.33

10,0v5,632.97

- 12,619,445.26

26,043 52065

- 12,384, 312.69

-0,736348.01
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