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Swiss Franc Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Realired Amount Amounr UED
Gainloss USD

May 17

May 17

May 17

May 17

May 17

May 24

May 24

Fwd FX Chret

Fwd FX Ctrct

Fwd FX Circt

Fwd FX Clrct

Spot FX

Fwd Fx Ctrct

Fwd FX Ctrct

- 10,000,000

- 10,000,000

5,000,000

- 5,000,000

34,713,483.14

-34,724,320.94

10,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.583000000

TRADE S/07/02 WALUE SM7/02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.582000000

TRADE 0702 VALUE 51702

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.555600000

TRADE 50702 VALUE 5M17/02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.592200000

TRADE S/07/02 WALUE 51702

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL CHF

SPOT RATE :  1.602000000

TRADE 51502 WALUE Sn7/m02

U S DOLLAR

SWISS FRANC

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.601500000

TRADE 51502 VALUE 5/24/02

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.580800000

TRADE 520002 WVALUE 524/02

15,830,000.00 10,021,207 22

15,820,000.00 10,014 B76.71

-7,978,000.00 -5,050,485.86

7,961,000.00 2,039,723.08

- 55,611,000.00 -34,713,483.14

55,611,000.00 35,185,700.72

7827  -15,806,000.00 - 10,000,632.71
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