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Euro Currency Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Apr22  Pwd FX Ctret

Apr22  Spot FX

Apr23  SpotFX

Apr27  FwdFX Ctret

Apr27  SpotFX

756,000,000

23,229.90

745,980, 000

- 5,847,000

5,950,500

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY HUF SELL EUR

CONTRACT RATE : 252 000000000

TRADE 416/04 WALUE 4/22/04

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELLEUR

SPOT RATE :  1.189000000

TRADE 4721/04 VALUE 472204

U S DOLLAR

EURD PRINCIFAL CURREMNCY

SPOT CURRENCY TRANSACTION - SALE
BUY HUF SELL EUR
SPOT RATE : 0.841501584
TRADE 4721/04 WVALUE 472204
HUNGARIAN FORINT
EURD PRINCIPAL CURREMNCY
AS OF 04/22/04

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.182400000

TRADE 42104 VALUE 4/27/04

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELLEUR

SPOTRATE : 1.190100000

TRADE 422104 VALUE 4/27/04

U S DOLLAR

EURD PRINCIPAL CURREMNCY

-0.01 - 3,000,000.00

-19,537.34

- 2,080,462 66

5,000,000.00

-5,000,000.00

- 3,5508,352.18

-23,220.90

-3,541,838.44

5,951,672

-5,850,500.00
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