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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Jul 15

Jul 15

Jul 15

Jul 15

Jul 15

Jul 15

Jul 15

Fwd FX Chret

Fwd FX Ctrct

Fwd FX Circt

Fwd FX Clrct

Fwd FX Ctrct

Fwd FX Chrct

Spot FX

20,000,000

10,000,000

26,048,697.50

184,388,760

148,341,580

29,687,940

- 80 941 760

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD

CONTRACT RATE :  0.987588000

TRADE &/26/02 WALUE 7M5/02

SETTLE FORWARD CURRENCY CONTRACT
BUY GBP SELLUSD
CONTRACT RATE :  1.530131000

TRADE &/26/02 VALUE 7Na/02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.488457000

TRADE &/268/02 VALUE 7NM&/02

SETTLE FORWARD CURRENCY CONTRACT
BUY SEK. SELL USD
CONTRACT RATE :  9.219438000

TRADE 6/26/02 VALUE TNs02

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD

CONTRACT RATE .  7.467072000

TRADE &/26/02 WALUE 7502

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELLUSD
CONTRACT RATE :  1.4833597000

TRADE &/26/02 WALUE 7N&02

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL SEK

SPOT RATE : 9.357000000

TRADE 71202 WALUE 7M&02

U S DOLLAR

SWEDISH KROMA

-19,751,760.00

-15,201,310.00

- 17,500,000.00

-20,000,000.00

-20,000,000.00

- 20,000,000.00

9,612,243.24
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