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Pound Sterling Activity by Date

Semement
Dare

continued

Quantity  Descriplion

Reaiized Amaunr
GainLoss USD

Amounr UED

Sep14  PwdFX Clret

Sep14 PwdFX Ctrct

Sep14  FwdFX Ctrct

Sep14  SpotFA

Sep14  SpotFA

Sepl14  SpotFX

-8,250,000 SETTLE FORWARD CURRENCY CONTRACT
BUY GBFP SELLUSD
CONTRACT RATE :

9,050,000

-1,013,300,000

- 17,885,000

985,000,000

- 5,365,500

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

1.850000000

TRADE 7/20/04 WALUE S9M14/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP
CONTRACT RATE :

1.81 1800000

TRADE 8/04/04 WVALUE 911404

SETTLE FORWARD CURRENCY CONTRACT
BUY GBP SELL.JPY
CONTRACT RATE :

202 660000000

TRADE B/13/04 VALUE 9M4/04

SPOT CURRENCY TRANSACTION - BUY
BUY GBP SELLUSD

SPOT RATE : 1.788500000
TRADE S10/04 VALUE 81404

POUND STERLING

U5 DOLLAR

SPOT CURRENCY TRANSACTION - SALE
BUY JPY SELL GBP

SPOTRATE : 0.554808477
TRADE 910/04 WALUE 9M4/04

JAPAMESE YEM

POUND STERLING

SPOT CURRENCY TRANSACTION - BUY
BUY GBP SELLUSD

SPOT RATE : 1.788500000
TRADE 910/04 WALUE 9M4/04

POUND STERLING

U S DOLLAR

5,000,000.00 9,000,503.12

3278437 -5,000,000.00 -9,000,503.12

5,000,000.00 9,000,503.12

10,000,000.00 17,885,000.00

-5,000,000.00 -9,010,657 .27

3,000,000.00 5,365,500.00
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