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N Zealand Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Mar 15

Mar 15

Mar 15

Mar 15

Mar 17

Spot FX

Spot Fx

Spot Fx

Spot Fx

Fwd FX Chret

6,430,000

6,475,000

- 6,482,000

3,237,500

6,753,000

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SPOT CURRENCY TRANSACTION - SALE

BUY USD SELL NZD
SPOT RATE : 0.643000000
TRADE 311/04 WALUE 31504
WS DOLLAR
M ZEALAND DOLLAR

SPOT CURRENCY TRAMSACTION - SALE

BUY USD SELL NZD
SPOT RATE : 0.647500000
TRADE 311/04 WALUE 31504
WS DOLLAR
M ZEALAND DOLLAR

SPOT CURRENCY TRANSACTION - BUY

BUY NZD SELL USD
SPOT RATE : 0.648200000
TRADE 311/04 WALUE 31504
M ZEALAND DOLLAR
U S DOLLAR

SPOT CURRENCY TRAMSACTION - SALE

BUY USD SELL NZD

SPOT RATE : 0.B47500000
TRADE 311/04 WALUE 31504
U S DOLLAR

W ZEALAND DOLLAR

SETTLE FORWARD CURRENCY CONTRACT

BUY USD SELL WZD
CONTRACT RATE :  0.675300:000
TRADE 3/08/04 WALUE 3M7/04

- 10,000,000.00

= 10,000,000.00

10,000,000.00

- 5,000,000.00

-45268875  -10,000000.00

- 6,430,000.00

- 5,475,000.00

6,482 000.00

- 3,237,500.00

- 6,470,397 .92

JPM-SDNY-00031758

SDNY_GM_00300938
EFTA01506769



