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Swiss Franc Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Sep10  PwdFX Clret

Sep10 PwdFX Ctrct

Sep10  Fwd FX Circt

Sep10  PwdFx Clret

Sep10 PFwdFX Chrct

Sep29 PwdFX Chrct

Sep29 PwdFX Ctrct

5,729,771.26

9,969 307.95

- 9,968,307 .95

-49,450.93

- 4,084 853,98

18,351,532.23

- 8,461, 71727

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.356162300

TRADE 4/24/03 WALUE SM10Q/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.380737800

TRADE 11503 VALUE 9nQ3

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.433358400

TRADE 121M3/02 VALUE 9/10/03

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.364080400

TRADE 81303 VALUE 81003

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.440018700

TRADE 121202 VALUE 910/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.419500000

TRADE 903/03 VALUE 929/03

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.376600000

TRADE 9/09/03 WALUE 9/728/03

-7,770,500.00 - 5,606,825.88

-13,765,000.00 -9,932174.02

14,290,000.00 10,310,989.24

67,200.00 48,704.81

7,178,000.00 5,179,305.86

- 26,050,000.00 - 19,501,422 36

13,025,000.00 §,750,711.18
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