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N Zealand Dollar Activity by Date continued

Semement Realizea Amgunt Amount LSO
Dare Type Guantity Description GainLoss USD

Jun 8 Fwd FX Cret -9,943 500 SETTLE FORWARD CURRENCY CONTRACT 15,000,000.00 9,303,787.57

BUY NZD SELL USD
CONTRACT RATE :  0.662900000
TRADE 30304 WALUE 60804

Jun 8 Fwd FX Ctrct -9,800,000 SETTLE FORWARD CURRENCY CONTRACT 15,000,000.00 9,303, 787.57
BUY NZD SELL USD
CONTRACT RATE :  0.G60000000
TRADE 304/04 VALUE 60804

Jun 8 Fwd FX Clrct 6,450,000 SETTLE FORWARD CURRENCY CONTRACT = 10,000,000.00 -6,262,525.05
BUY USD SELL NZD
CONTRACT RATE :  0.645000000
TRADE 31604 VALUE B/0B/04

Jun 8 Fwd FX Clrct 13,118,000 SETTLE FORWARD CURRENCY CONTRACT 001 -20,000,000.00 -12,525,020.10
BUY USD SELL WZD
CONTRACT RATE :  0.655000:000
TRADE 3/22/04 VALUE G/0&04

Jun 9 Misc. Disbursement IR SVWAP PAYMENT - 140,142 47 - B8,134.38
REF # 684253099 (6.11%)
M ZEALAND DOLLAR

Jung Misc. Disbursemant IR SWWAP PAYMENT - 140,142 47 - BB 134 38
REF # 68428624 (6.14%)
M ZEALAND DOLLAR

Jun 14 Fwd FX Chret 3,017,000 SETTLE FORWARD CURRENCY CONTRACT -11,088.35 - 5,000,000.00 - 3,148 416.34
BUY USD SELL NZD
CONTRACT RATE :  0.603400000
TRADE S/11/04 VALUE &M14/04
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