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Euro Currency Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Oct20  PwdFX Clret

Oct20 PwdFX Clret

Oct20  FwdFX Chrct

Oct20 PFwdFx Clret

Cect20  PFwdFX Ctret

Oct20  PwdFX Chrct

Oct20  PwdFX Chret

1,766,100

1,796,100

7,687,000

- 679,650,000

683,100,000

- 12,423,000

12,414,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLEUR
CONTRACT RATE : 1177400000

TRADE S/11/04 WALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLEUR
CONTRACT RATE : 1197400000

TRADE 91704 WVALUE 10:20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL EUR

CONTRACT RATE :  1.537400000

TRADE 9/10/04 WVALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELL JPY
CONTRACT RATE : 135.93000:0000

TRADE S/23/04 VALUE 1020004

SETTLE FORWARD CURRENCY CONTRACT
BUY JFY SELL EUR
CONTRACT RATE : 136.620000000

TRADE /27104 WALUE 10/20/04

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.242300000

TRADE 3004 VALUE 10720004

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLEUR
CONTRACT RATE :  1.241400000

TRADE 10/08/04 VALUE 10/20/04

1,977.22 - 1,500,000.00 - 1,890,674.87

1,977.23 - 1,500,000.00 - 1,890,674.87

6,580.76 - 5,000,000.00 -6,302,249,58

=,000,000.00 6,302,249.58

6,580.76 -5,000,000.00 -6,302,249.58

10,000,000.00 12,604,499.17

1318154 - 10,000,000.00 - 12,804 49817
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