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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

Sep25 PFwdFX Clret

Sep25 FPwdFX Ctrct

Sep25 PwdFX Clrct

Sepdd PwdFx Clrct

Sep25 FwdFX Crct

Sep25 PwdFX Chrct

Sep25 PwdFX Chret

15,120,000

10,000,000

89,000,000

44,327,000

- 14,640,000

76,625,000

- 78,575,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.51 2000000

TRADE &/21/02 WALUE 9/725/02

SETTLE FORWARD CURRENCY CONTRACT
BUY GBP SELLUSD
CONTRACT RATE :  1.553400000

TRADE 711/02 VALUE 925/02

SETTLE FORWARD CURRENCY CONTRACT
BUY SEK SELL USD

CONTRACT RATE :  9.37 2500000

TRADE 712/02 VALUE 9/25/02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.452500000

TRADE 7/22/02 VALUE 9/25/02

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.464000000

TRADE 7/26/02 WALUE 9/25/02

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE :  7.662500000

TRADE 7/30v02 WALUE 9/725/02

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK

CONTRACT RATE :  7.542500000

TRADE 918/02 WALUE 9/25/02

- 10,000,000.00

- 15,534,000.00

-8,485,865.56

- 30,917,728.06

10,000,000.00

- 10,000,000.00

10,152 469 24
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