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U S Dollar Activity by Date continued

Semement
Dare Type Quantity

Descripiion

Amounr UED

May 24  Purchase Opt

May 24  Purchase 560, 108.67

May 24  Spot FX - 38,805,000

May 24  Spot FX

- 3,422 079.25

May 24  Spot FX 217,500

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

20,000,000 AUD CALL USD PUT

FX AMERICAN STYLE OFTION

MOV 21, 2002 @ 575
PURCHASED FX OPFTION
CALL 20,000,000.00 AUD
PUT  11,500,000.00 USD
TRADE DATE 05722102

JP MORGAMN PRIME MONEY MARKET FREMIER
CLASS SWEEP FUND (350)
SWEEP DEADLINE 15 430 PM EST

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL CHF

SPOT RATE : 1.581700000

TRADE 92302 VALUE S/24/02

U S DOLLAR

SWISS FRANC

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL GBP

SPOT RATE :  1.453000000

TRADE 972302 WALUE S/24/02

U S DOLLAR

POUND STERLING

SPOT CURRENCY TRANSACTION - BUY
BUY CHF SELL USD
SPOT RATE : 1.583800000
TRADE S/24/02 WALUE S/24/02
SWISE FRANC
U5 DOLLAR

- 148,000.00

- 560,108.67

25,165,060.68

4,972,281.15

- 137 34528
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