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U S Dollar Activity by Date

Semement
Dare

continued

Quantity  Descriplion

Amounr UED

Mow 27 Write Option

Mov 27  Sale

Mov 28  Pwd FX Chret

Mov 29  Pwd FX Clret

MNov 29  Fwd Fx Clret

Mov 29  Purchase

- 14,800,000 NOK PUTUSD CALL
FX EURDPEAN STYLE OFTION
DEC17, 2002 @ 7.4
WRITTEN FX OPTION
PUT  14,800,000.00 NOK
CALL 2,000,000.00 USD
TRADE DATE 11/25/02

-24,100 JP MORGAN PRIME MONEY MARKET PREMIER
CLASS SWEEP FUND (350)
(SVWWEEP DEADLINE IS 4:30 PM EST)

14,720,000 SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.469400000
TRADE 1072302 VALUE 11/28/02

30,087,000 SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.485800000
TRADE 10/23/02 VALUE 11/28/02

- 44 807 000 SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.47 7000000
TRADE 10/31/02 VALUE 11/28/02

204 47851 JP MORGAN PRIME MONEY MARKET PREMIER
CLASS SWEEP FUND (330)
(SVWWEEP DEADLINE IS 4:30 PM EST)

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

13,500.00

24,100.00

- 10,017,694.29

- 20,114,320.08

30,336, 492.89

- 204 47851
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