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U S Dollar Activity by Date continued

Semement

Dare Quantity  Descriplion Amounr UED
Dec31 Purchase Opt 13,500,000 CHF CALL USD PUT - 200,000.00

Dec31  White Option

Dec 31  Whrite Ophion

Dec3d1 Purchase Opt

FX EURDOPEAN STYLE OFTION

JUN 26, 2003 @ 1.35
PURCHASED FX OPFTION
CALL 13,500,000.00 CHF
PUT  10,000,000.00 USD
TRADE DATE 1227102

- 14,100,000 CHF PUT USD CALL 233,000.00
F¥X EUROCPEAN STYLE OPTION
JUN 26, 2003 @ 1.41
WRITTEN FX OPTION
PUT  14,100,000.00 CHF
CALL 10.000.000.00 USD
TRADE DATE 12/27/02

- 70,000,000 NOKPUTUSD CALL 147,000.00
FX EUROPEAN STYLE OPTION
SEP 25,2003 @ 7
KNOCK-OUT @ 6.92
WRITTEN FX OFTION
PUT  70,000,000.00 NOK
CALL 10,000,000.00 USD
TRADE DATE 12727102

68,500,000 MOK CALL USD PUT - 201,000.00
F¥X EURDOPEAN STYLE OPTION
SEP 26, 2003 @& 6.85
PURCHASED FX QOPFTION
CALL 68,500,000.00 NOK
PUT  10,000,000.00 USD
TRADE DATE 1227102

Dec31 Sale = 18000 JPMORGAM INSTITUTIOMAL PRIME MONEY 18,000.00
INSTITUTIONAL CLASS SWEEP FUND (829}
(SWEEP DEADLINE IS 4:30 PM EST)
Confidential Treatment Requested by JPMorgan JPM-SDNY-00030492
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