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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

Jul 15 Fwd FX Chret

Jul 15 Fwd FX Ctrct

Jul 15 Fwd FX Clrct

Jul 15 Fwd FX Cret

Jul 15 Fwd FX Ctrct

Jul 15 Fwd FX Ctrct

Jul 15 Fwd FX Chret

- 75,150,000

11,201,250

8,249,000

- 44,592,000

- 20,868,000

29,580,000

14,787,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK

CONTRACT RATE :  7.532000000

TRADE &/27/02 WALUE 7502

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.483500000

TRADE &/26/02 VALUE 7Na/02

SETTLE FORWARD CURRENCY CONTRACT
BUY SEK SELL USD

CONTRACT RATE :  9.242000000

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

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.486400000

TRADE 6/28/02 WALUE TNa02

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.493400000

TRADE &/28/02 WALUE 7502

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.47B000000

TRADE 7/01/02 VALUE 71502

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE : 1 .478700000

TRADE 7/01/02 WALUE 7HM&02

9,977 42963

- 7,500,000.00

-1,000,000.00

30,000,000.00

20,000,000.00

- 20,000,000.00

- 10,000,000.00
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