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N Zealand Dollar Activity by Date continued
Semtement Reatized Amoant Amount LISD
Date Quantity Description BainiLoss LSO
Mar 17  Pwd FX Ctret 6,779,000 SETTLE FORWARD CURRENCY CONTRACT -4526875 - 1000000000 - 6,470 397.92
BUY USD SELL NZD
COMTRACT RATE :  0.677200000
TRADE 30904 VALUE 3M7/04
Mar 17  Pwd FX Ctret 6,760,000 SETTLE FORWARD CURRENCY CONTRACT -45268.74 - 10,000,000.00 -6.470,397.92
BUY USD SELL NZD
CONTRACT RATE :  0.676000000
TRADE 21004 VALUE 3M17/04
Mar 17  Spot FX = 13,032,000 SPOT CURRENCY TRANSACTION - BUY 20,000,000.00 13,032,000.00
BUY MZD SELL USD
S5POT RATE :  0.651800000
TRADE 3/16/04 VALUE 3M17/04
N ZEALAND DOLLAR
U3 DOLLAR
Mar 17  Spot FX -6,515,000 SPOT CURREMCY TRANSACTION - BUY 10,000,000.00 6,515,000.00
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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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