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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

May 22

May 22

May 22

May 22

May 22

Write Option

Purchase Opt

Write Option

Purchase Opt

Sale

- 165,000,000

280,000,000

- 39,625,000

37,500,000

- 215,750

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

MOK PUT USD CALL
FX EURDOPEAN STYLE OFTION
MOV 20, 2002 @ 8.25
KNOCK OUT @ 8.05
WRITTEMN FX OPTION
PUT  1&5,000,000.00 NOK
CALL 20.000.000.00 USD
TRADE DATE 0520102

MOK CALL USD PUT

FX AMERICAN STYLE OFTION

MOV 20, 2002 @ 8
PURCHASED FX OPTION
CALL 280,000,000.00 NOK
PUT  35,000,000.00 USD
TRADE DATE 05/20102

CHF PUT USD CALL

Fx EURQOPEAN STYLE OFTION

MOV 20, 2002 @ 1.585
WRITTEN FX OPTION
PUT  39,625,000.00 CHF
CALL 25,000,000.00 USD
TRADE DATE 05720102

CHF CALL USD PUT

F¥X AMERICAN STYLE OPTION

MOV 20, 2002 @ 1.5
PURCHASED FX QOPFTION
CALL 37.500,000.00 CHF
PUT  25,000,000.00 USD
TRADE DATE 05/20/02

JP MORGAN PRIME MONEY MARKET PREMIER
CLASS SWEEP FUND (330)
SWEEP DEADLINE 15 430 PM EST

328,000.00

- 489,000.00

233,000.00

- 341,750.00

215,750.00

JPM-SDNY-00037253

SDNY_GM_00306451
EFTA01511427



