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Norwegian Krone Activity by Date

Semement
Dare

Quantity

continued

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Jun s

Jun s

Jun 12

Jun 12

Jun 12

Jun 12

Jun 12

Fwd FX Chret

Spot FX

Fwd FX Chret

Fwd FX Chret

Fwd FX Clrct

Fwd Fx Ctrct

Fwd FX Ctrct

3,000,000

2,342 750.07

- 10,000,000

- 5,000,000

-4, 226,924,225

10,000,000

- 3,000,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK

CONTRACT RATE :  6.634500000

TRADE 2703 WALUE 60503

SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL NOK

SPOT RATE : 6.938000000

TRADE 6/04/03 VALUE 60503

U S DOLLAR

MORWEGIAN KRONE

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE :  7.112500000

TRADE 1230/02 VALUE 61203

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD

CONTRACT RATE :  6.950000000

TRADE 116/03 VALUE &M12/03

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE :  6.887 100000

TRADE 51503 VALUE 61203

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK

CONTRACT RATE .  &.797500000

TRADE 51903 VALUE 61203

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE . B.727400000

TRADE 6/02/03 WALUE 61203

- 19,903,500.00

- 16,254 000.00

71,125,000.00

34,750,000.00

28,111,250.00

- 67,975,000.00

20,182,200.00

-2,889,129.20

-2,342,750.07

10,175,687.08

4,971,601.07

4,164, 878.32

-9,725,023.96

2,887 420.08
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