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Australia Dollar Activity by Date continued

Semement Realired Amount Amounr UED
Date Type GQuantity Description GairvLoss USD

Mar 18  Spot FX - 7,430,000 SPOT CURRENCY TRANSACTION - BUY 10,000,000.00 7,430,000.00

BUY AUD SELLUSD
SPOT RATE : 0.743000000
TRADE 316/04 WALUE 3M&/04
AUSTRALIA DOLLAR
U S DOLLAR

Mar 26 Receipt of Assets 1 INTEREST RATE SWAP
10,000,000 AUD NOTIONAL 3272014
REC:FIXED RATE 5.72% AUD SEMI-ANNUAL
FAY: FLOATING RATE AUD 3 MONTH
BANK BILL RATE ACTUAL3ES
AS OF 03/08/04

Mar 26 Receipt of Assets 1 INTEREST RATE SWAP
10,000,000 AUD NOTIONAL 3272014
REC:FIXED RATE 5.68% AUD SEMI-ANNUAL
PAY FLOATING RATE AUD 3 MONTH

BANK BILL RATE ACTUAL/SES
AS OF D3/08004
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