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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

Jul 10 Fwd FX Chret

Jul 10 Fwd FX Ctrct

Jul 14 Fwd FX Clrct

Jul 14 Fwd FX Cret

Jul 14 Fwd FX Ctret

Jul 14 Sale

Jul 14 Spot FX

-1,186,500,000

1,188,500,000

31,848,750

- 95,473,600

36,448,000

- 26,242 96

- 13,123,150

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL JPY

CONTRACT RATE : 117.2159426800

TRADE 1/23/03 WALUE 7MQ/03

SETTLE FORWARD CURRENCY CONTRACT
BUY JPY SELL USD

CONTRACT RATE : 119229185800

TRADE 121302 VALUE 71003

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD

CONTRACT RATE :  7.030000000

TRADE 610/03 WALUE 714/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK
CONTRACT RATE :  7.148500000

TRADE 7/01/03 VALUE TN403

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD

CONTRACT RATE :  7.289600000

TRADE 7/08/03 WALUE 7M4/03

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

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL NOK
SPOT RATE ©  7.347000000
TRADE 7/11/03 VALUE TN4/03
USDOLLAR
NORWEGIAN KRONE

10,122,042 32

-9,951 42214

-4,544,630.16

¥, 732,195,506

-5,000,000.00

26,242 96

1,786,191.64
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