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Amounr UED

Jul 30

Jul 30

Jul 30

Jul 30

Jul 30

Jul 30

Jul 30

Fwd FX Chret

Fwd FX Ctrct

Fwd FX Circt

Fwd FX Clrct

Fwd FX Ctrct

Fwd FX Chrct

Fwd FX Chret

- 10,000,000

- 5,000,000

5,000,000

2,000,000

10,000,000

5,000,000

10,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD
CONTRACT RATE :  0.639400000

TRADE 7/21/04 WALUE 7/30/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE :  1.835400000

TRADE 7/21/04 WALUE 7/30/04

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE :  0.638500000

TRADE 7/23/04 WVALUE 7/30/04

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.21 7500000

TRADE 7/23/04 VALUE 7/30/04

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE :  0.710200000

TRADE 7/23/04 WALUE 7/30/04

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELLUSD
CONTRACT RATE: 0.712100000

TRADE 7/23/04 WALUE 7/30/04

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.222000000

TRADE 7/23/04 WALUE 730004

6,3584,000.00

9,177,000.00

=3,182,500.00

- 6,087 ,500.00

-7,102,000.00

- 3,560,500.00

12,220,000.00
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