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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

May 14

May 14

May 14

May 15

May 15

Write Option

White Option

Purchasze

Fwd FX Circt

Write Option

- 102,000,000

- 68,700,000

&4,000

- 70,470,000

- 15,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

MOK CALL USD PUT
FX EURDOPEAN STYLE OFTION
MAY 15, 2003 @ 6.8
WRITTEN FX OPTION
CALL 102,000,000.00 MOk,
PUT  15,000,000.00 USD
TRADE DATE 051203

MOK PUT USD CALL

F¥X EUROCPEAN STYLE OPTION

MAY 15, 2003 @ 6.87
WRITTEN FX OPTION
PUT  68,700,000.00 NOK
CALL 10.000.000.00 USD
TRADE DATE 051203

JP MORGAN INSTITUTIONAL PRIME MOMNEY
INSTITUTIONAL CLASS SWEEP FUND (829)
(SWEEP DEADLINE IS 4:30 PM EST)

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK

CONTRACT RATE :  7.047000000

TRADE 4/28/03 WALUE SM&/M03

EUR PUT USD CALL

F¥ EUROPEAN STYLE OPTION
FEB 13,2004 @ 1.15

KMNOCHK IN @ 110

KNOCK OUT @ 1.1735
WRITTEM FX OPTIOMN

PUT  15,000,000.00 EUR
CALL 17.250,000.00 UsSD
TRADE DATE 051303

44,000.00

20,000.00

- 64,000.00

10,000,000.00

319,275.00
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