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Asset Account Portfolio
May 01, 2002 - May 31, 2002

OJPMDI'QEH Private Bank

Page 18 of 28

U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

May 30  Purchase Opt

May 30  Whrite Option

May 30 Purchase Opt

May 30  Purchase

20,000,000 AUD CALL USD PUT

- 100,000,000

92,500,000

21,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

FX AMERICAN STYLE OFTION

MOV 27, 2002 @ 574
PURCHASED FX OPFTION
CALL 20,000,000.00 AUD
PUT  11,480,000.00 USD
TRADE DATE 05728102

SEK PUT USD CALL
F¥X EUROCPEAN STYLE OPTION
MOV 27, 2002 @ 10.
KNOCK QUT @ 9.75
WRITTEM FX OPTION
FUT  100,000,000.00 SEK
CALL 10.000,000.00 UsD
TRADE DATE 05/28/02

SEK CALL USDPUT

FX AMERICAN STYLE QFTION

MOV 27, 2002 @ 5.25
PURCHASED FX OPTION
CALL 92.500.000.00 SEK
PUT  10,000,000.00 USD
TRADE DATE 05/28/02

JP MORGAN PRIME MONEY MARKET PREMIER
CLASS SWEEP FUND (350)
SWEEP DEADLINE 15 430 PM EST

- 176,000.00

83,200.00

- 83,900.00

-21,000.00

JPM-SDNY-00029843

SDNY_GM_00299141
EFTA01504975



