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SWISS FRAMNC Cash Balance

Exchange Rate: Long Market Value
0.77T606612000 CHF/USD Short Marketr Valupe
0D.77606612000 CHF/USD
Deblt Balance
Sheort Balance
Het Peortfolio Value
EURD Cash Balance 4.17
Exchange Rate: Long Market Value
1.1595%10000000 EUR/USD Sheort Market Value
1.195%10000000 EUR/USD
Debit Balance 626.02-

Short Balance

Het Portfolio Value 621.85~-
BRITISH FOUND STERLING Cash Balance
Exchange Rate: Long Market Value
1.77010001000 GEP/USD Short Market Value
1.77010001000 GEP/USD
Debit Balance
Short Balance
Het Portfolio Value
CREDIT SUISSE FIRST BOSTOMLLC
CREDIT FI RST ELEVEN MADISON AVENUE
SUISSE BOSTON NEW YORK, NY 10010-3629

Confidential Treatment Requested by JPMorgan Chase

BARSE CURRENCY

STATEMENT PERIOQD PAGE
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VALUE INH PREF CURREHNCY

5.00 5.00
T50. 66~ 150 .66~
745.66- 745.66~
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