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N Zealand Dollar Activity by Date continued

Sernement Reaiized Amaunr Amaunr USD
Date Type Quantity Descripion Gainloss USD

Mar26  Receipt of Assets 1 INTEREST RATE SWAP

10,000,000 NZD NOTIONAL 3902014
REC:FIXED RATE 6.11% NZD SEMI-ANNUAL
FAY FLOATING RATE MZD 3 MONTH

BANK BILL RATE ACTUAL/SES
AS OF 03/08/04
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