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Amounr UED

Aug 13

Aug 13

Aug 13

Aug 13

Aug 16

Aug 186

Spot FX

Spot Fx

Purchase Opt

Sale

Fwd FX Chret

Fwd FX Chret

- 10,000,000

10,000,000

2,300,000,000

- 110,000

10,000,000

10,000,000
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SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL NZD

SPOT RATE : 0.653900000

TRADE &11/04 WALUE 8M13/04

WS DOLLAR

M ZEALAND DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY NZD SELL USD

SPOT RATE : 0.648800000

TRADE &11/04 WALUE 8M3/04

M ZEALAND DOLLAR

U s DOLLAR

JPY PUT USD CALL

FX EURDOPEAN STYLE OFTION

FEB 09, 2005 & 115,
PURCHASED FX OPTION
PUT 2,300,000,000.00 JPY
CALL 20,000,000.00 USD
TRADE DATE 0&8M11/04

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FUND (829)
(SVWEEP DEADLINE IS 4:30 PM EST)

SETTLE FORWARD CURRENCY CONTRACT
BUY GBP SELLUSD
CONTRACT RATE :  1.841900000

TRADE 8/06/04 WALUE 8M1&/04

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.224000000

TRADE 8/06/04 WVALUE 8M&/04

6,539,000.00

- 5,485,000.00

= 190,000.00

110,000.00

- 18,419,000.00

- 12,240,000.00
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