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Euro Currency Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Realired Amount
Gainloss USD

Amounr UED

Dec10 SpotFx

Dec19 Redemption

Dec19 Spot FX

- 244 600

- 10,000,000

12,284,615

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SPOT CURRENCY TRANSACTION - BUY
BUY EUR SELLUSD

SPOT RATE : 1.223000000

TRADE 12/08/03 VALUE 1210/03
EURD PRINCIFAL CURREMNCY

U S DOLLAR

ZMONTH FX EUR DEPOSIT - EUR
100% PRINCIFAL FROTECTED IN EUR
DOLLARS
JP MORGAMN CHASE LONDON 121572003
TO REDEMPTION
AS OF 1217103

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELLEUR
SPOT RATE :  1.228451500
TRADE 121503 VALUE 1217103
REF:FROCEEDS FROM MATURITY
OF 2 MONTH FX EUR DEPOSIT
U S DOLLAR
EURD PRINCIFAL CURRENCY
AS OF 1217103

200,000.00 244 800.00

10,000,000.00 11,710,000.01

= 10,000,000.00 - 12,284 615.00
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