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Pound Sterling Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Aug s

Augb

Aug 16

Aug 18

Aug 24

Aug 24

Fwd FX Chret

Spot FX

Fwd FX Chret

Spot FX

Fwd FX Ctret

Fwd FXx Chrct

8,107,000

-9,080,000

- 18,419,000

18,404,000

- 18,337,000

18,404,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBF
CONTRACT RATE :  1.821400000

TRADE 7/28/04 WALUE 80&6/04

SPOT CURREMNCY TRAMSACTION - BUY
BUY GBP SELLUSD
SPOT RATE :  1.818000000
TRADE 8/04/04 VALUE 8/08/04
POUND STERLING
U S DOLLAR

SETTLE FORWARD CURRENCY CONTRACT
BUY GBP SELLUSD
CONTRACT RATE :  1.841900000

TRADE 8/06/04 VALUE 8M&/04

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL GBP

SPOT RATE :  1.840400000

TRADE 8/13/04 VALUE BM&/04

U5 DOLLAR

POUND STERLING

SETTLE FORWARD CURRENCY CONTRACT
BUY GBP SELLUSD
CONTRACT RATE :  1.833700000

TRADE 2/23/04 WVALUE 8/24/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE :  1.840400000

TRADE 30104 WVALUE 824/04

130,839.09 - 5,000,000.00

5,000,000.00

10,000,000.00

- 10,000,000.00

10,000,000.00

-0.01  -10,000,000.00

-9,220,839.08

9,080,000.00

18,404 343 42

- 18,404,000.00

17,954,933 11

- 17,954,933.11
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