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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Mow 21

Maow 22

Mow 22

Mow 26

Maw 26

Mov 27

Spot FX

Buy-Back Opt

Sale

Buy-Back Opt

Sale

Buy-Back Opt

19,359,000

158,000,000

- 7,000

10,360,000

- 88,525

15,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - BUY
BUY CHF SELL USD
SPOT RATE :  1.465000000
TRADE 11/21/02 VALUE 11/21/02
SWISE FRANC
U S DOLLAR

MOK PUT USD CALL

FX EURDOPEAN STYLE OFTION

DEC 18, 2002 @79
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 11720102

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

CHF CALL USD PUT

FX EUROPEAN STYLE OPTION

DEC 23, 2002 ¢ 1.45
REPURCHASE OF WRITTEN FX QOPTION
TRADE DATE 11/22102

JP MORGAMN PRIME MONEY MARKET PREMIER
CLASS SWEEP FUND (330)
(SWEEP DEADLINE IS 4:30 PM EST)

NOK CALL USD PUT

F¥ EUROPEAN STYLE OPTION

DEC7, 2002 @ 7.5
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 11/25/02

-13,214,334.47

- 7,000.00

7,000.00

- 88,525.00

88,525.00

- 37,600.00

JPM-SDNY-00030371

SDNY_GM_00289569
EFTA01505390



