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Norwegian Krone Activity by Date continued

Semement

Descripiion

Realired Amount Amounr UED
Gainloss USD

Dare Type Quantity

Maow 20

Mawv 20

Mov 20

MNov 20

Mov 20

Mov 20

Fwd FX Chret

Fwd FX Ctrct

Fwd FX Circt

Fwd FX Clrct

Spot FX

Fwd Fx Ctrct

- 4,995 6807 .81

- 4,895 807 .81

8,881,615.61

9,891,615.61

10,759,285.16

- 8,608 638.52

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE :  7.409287700

TRADE 121202 VALUE 11/20/03

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE : T7.611381700

TRADE 12M11/02 VALUE 11/20/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK

CONTRACT RATE : 7.268584300

TRADE 4/24/03 WVALUE 11/20/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK
CONTRACT RATE :  7.186025000

TRADE 11303 VALUE 11/20003

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL NOK

SPOT RATE . 6.9798352200

TRADE 1117/03 VALUE 11/20/03

U S DOLLAR

NORWEGIAN KRONE

SETTLE FORWARD CURRENCY CONTRACT
BUY MOK SELL USD

CONTRACT RATE . T.B11381700

TRADE 12/11/02 VALUE 11/20/03

37,465,000.00

38,025,000.00

- 72,625,000.00

001 -71,800,000.00

- 75,008,220.00

73,135,000.00

5,462,564.70

5,544 215.20

-10,589,050.08

-10,468,761.39

-10,759,285.16

10,663,410.36
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