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Norwegian Krone Activity by Date

Semement
Dare

Quantity

continued

Reaiized Amaunr
GainLoss USD

Amounr UED
Descripiion

Maow 20

Mawv 20

Mov 20

MNov 20

Mov 20

MNaov 20

Mov 20

Fwd FX Chret

Fwd FX Ctrct

Fwd FX Circt

Fwd FX Clrct

Fwd FX Ctrct

Fwd FX Chrct

Fwd FX Chret

1,510,014.50

4,995,807 .81

- 9,954 13869

-4,895,807.81

- 4,881,328.24

- 4,995 807 .81

- 4,885 BOT 81

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK
CONTRACT RATE: 7121971300

TRADE 92303 WALUE 11/20/03

- 10,754,280.00 -1,568,022.16

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NOK

CONTRACT RATE :  7.088443200

TRADE 9723703 WVALUE 11/20/03

- 35,412,500.00 -5,163301.01

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE : 7.471284200

TRADE 121M3/02 VALUE 11/20003

74,370,000.00 10,843 478,89

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE :  7.461255800

TRADE 1213/02 VALUE 11/20/03

37,275,000.00 2,434,861.83

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD

CONTRACT RATE :  7.446743600

TRADE 1:213/02 VALUE 11/20/03

36,350,000.00 5,289,992.70

SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE :  7.499287700

TRADE 121202 VALUE 11/20/03

37,465,000.00 5,462 564.70

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

TRADE 121102 VALUE 11/20/03

38,025,000.00 5,544 21520
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