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Euro Currency Activity by Date

Semement

Dare

continued

Quantity

Reaiized Amaunr
Degcripiian GainLoss USD

Amounr UED

Feb 10

Feb 10

Feb13

Feb 13

Feb13

Feb 13

Spot FX

Spot Fx

Fwd Fx Chret

Fwd FX Chret

Fwd FX Ctret

Spot FX

19,042,500

- 19,047 000

- 6,418,000

6,300,500

- 12,585,000

12,780,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELLEUR

SPOT RATE : 1.269500000

TRADE 2/06/04 WALUE 2M0Q/04

WS DOLLAR

EURD PRINCIPAL CURREMNCY

- 15,000,000.00 - 19,042,500.00

SPOT CURRENCY TRANSACTION - BUY
BUY EUR SELLUSD
SPOT RATE : 1.269800000
TRADE 2/06/04 WALUE 2M0Q/04
EURD PRINCIFAL CURREMNCY
U s DOLLAR

15,000,000.00 19,047,000.00

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.283200000

TRADE 1/08/04 WALUE 21304

5,000,000.00 6,384 67962

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLEUR
CONTRACT RATE :  1.278100000

TRADE 11204 WALUE 2M13/04

- 5,000,000.00 - 6,394 879.62

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.258500000

TRADE 1/20/04 WALUE 2M3/04

10,000,000.00 12,789,350.25

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL EUR

SPOT RATE : 1.278000000

TRADE 2M0v04 WALUE 2M3/04

U S DOLLAR

EURD PRINCIPAL CURREMNCY

-10,000,000.00 -12,780,000.00
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