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U S Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Amounr UED

May 17 Fwd FX Clret

May 17 Fwd FX Ctrct

May 17 Pwd FX Clrct

May 17 Fwd Fx Clret

May 17 Fwd FX Chrct

May 17  Pwd FX Ctrct

May 17 Pwd FX Chret

8,000,000

3,422 079.25

7,947,500

15,830,000

15,820,000

- 7,978,000

7,661,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.601800000

TRADE S/01/02 WALUE SM7/02

SETTLE FORWARD CURRENCY CONTRACT
BUY GBP SELLUSD
CONTRACT RATE :  1.461100000

TRADE S01/02 VALUE 51702

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.589500000

TRADE 50802 WALUE 5M17/02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.583000:000

TRADE S/07/02 WALUE 51702

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

TRADE S/07/02 WALUE SM7/m02

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.595600000

TRADE S/07/02 VALUE SM7/02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.582200000

TRADE S/07/02 WALUE SM7/02

- 5,000,000.00

-5,000,000.00

-5,000,000.00

- 10,000,000.00

-10,000,000.00

5,000,000.00

- 5,000,000.00
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