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U S Dollar Activity by Date

Semement
Dare

continued

Quantity  Descriplion

Amounr UED

Jun 20 Write Option

Jun21 Spet FX

Jun 21 Wite Option

Jun 21 Furchase

Jun24  Write Option

- 10,000,000 GBP CALL USD PUT
FX EURDOPEAN STYLE OFTION
JUL 18, 2002 @ 1.49
WRITTEN FX OPTION
CALL 10,000,000.00 GBF
PUT  14,900,000.00 USD
TRADE DATE 061802

- 158,000 SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL GBP
SPOT RATE : 1.453600000
TRADE 61902 VALUE 6/21/02
U s DOLLAR
POUND STERLING

- 77,500,000 NOKPUTUSD CALL

F¥X EUROCPEAN STYLE OPTION

DEC 18, 2002 @ 7.75

KNOCK QUT @ 7.63
WRITTEN FX OPTION
PUT  77,500,000.00 NOK
CALL 10.000,000.00 UsD
TRADE DATE 061802

355,668.80 JP MORGAN PRIME MOMEY MARKET PREMIER
CLASS SWEEP FUND (330)
SWEEP DEADLINE 15 430 PM EST

- 85,000,000 SEK PUT USD CALL

FX EUROPEAN STYLE OPTION

DEC 20, 2002 @ 9.5

KNOCK OUT @ 9.40
WRITTEN FX OPTION
PUT  §5,000,000.00 SEK
CALL 10,000,000.00 USD
TRADE DATE 06/18/02

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

76,655.00

22966880

126,000.00

- 355,668.80

101,000.00
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