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N Zealand Dollar Activity by Date continued
Sarnament Realired Aot Armaunt LSD
Dave Quantity  Descriplion Gainloss USD
Mar 17 Fwd FX Ctrct 6,775,000 SETTLE FORWARD CURRENCY GONTRACT -45268.75 - 10,000,000.00 - 6,470,397 .92
BUY USD SELL NZD
CONTRACT RATE :  0.677500000
TRADE 3/08/04 VALUE 3/17/04
Mar 17  FPwd FX Ctrot 6,760,000 SETTLE FORWARD CURRENCY CONTRACT -45268.74 - 10,000,000.00 -6,470,397.92
BUY USD SELL MZD
CONTRACT RATE :  0.676000000
TRADE 31004 VALUE 317/04
Mar 17  Spot FX - 13032000 SPOT CURRENCY TRANSACTION - BUY 20,000,000.00 13,032,000.00
BUY NZD SELL USD
SPOT RATE :  0.651800000
TRADE 3M18/04 VALUE 317/04
N ZEALAND DOLLAR
U 5 DOLLAR
Mar 17 Spot FX -6,515,000 SPOT CURRENCY TRANSACTION - BUY 10,000,000.00 8,515,000.00

Mar 268 Receipt of Assets

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

BUY NZD SELL USD
SPOT RATE : 0.631500000
TRADE 316/04 VALUE 3M7/04
M ZEALAND DOLLAR
U S DOLLAR

INTEREST RATE SWAP
10,000,000 NZD NOTIONAL 3972014
REC:FIXED RATE 6.14% NZD SEMI-ANNUAL
PAY:FLOATING RATE MZD 3 MONTH
BANK BILL RATE ACTUALIZGS
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