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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

May 19

May 19

May 19

May 19

May 18

May 22

Spot FX

Spot Fx

Sell Option

Write Option

Purchase

Purchase

- 30,588,750

39,588,750

- 13,500,000

-1,218,000,000

475,085.80

7557250

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL NOK

SPOT RATE : 6.873600000

TRADE S15/03 WALUE SM8/03

WS DOLLAR

NORWEGIAN KRONE

SPOT CURRENCY TRANSACTION - BUY
BUY NOK SELL USD

SPOT RATE : 6.B70000000

TRADE S15/03 WALUE SM8/03
NORWEGIAN KRONE

U s DOLLAR

CHF CALL USD PUT
FX EUROPEAN STYLE OPTION
JUN 26,2003 @ 1.35
RESALE OF PURCHASED FX OPTION
TRADE DATE 05/15/03

JPY PUT USD CALL
FX EUROPEAN STYLE OPTION
FEB 17, 2004 @ 116
KNOCK OUT @ 113
WRITTEN FX OPTION
PUT 1,218,000,000.00 JPY
CALL 10,500,000.00 USD
TRADE DATE 051503

JP MORGAMN INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FUND (829)
(SVWEEP DEADLINE IS 4:30 PM EST)

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

5,758,536.48

- 5,762,554.59

339,000.00

132,104.00

- 47508589

-75,572.50
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