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N Zealand Dollar Activity by Date

Semement

Dare

Quantity

continued

Descripiion

Reaiized
GainLoss USD

Amount

Amounr UED

Maow 20

Mawv 20

Mov 20

MNov 20

Mov 20

MNaov 20

Mov 20

Fwd FX Chret

Fwd FX Ctrct

Fwd FX Circt

Fwd FX Clrct

Fwd FX Ctrct

Fwd FX Chrct

Spot FX

- 17,535,285.40

5,745,178.14

12,531,484.30

=817 034,75

6,054,919.06

- 6,041,929 96

-6,285,725.38

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE :  0.584508500

TRADE 7/01/03 WALUE 11/20/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE : 0.574617800

TRADE 80703 WVALUE 11,2003

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE : 0.626574200

TRADE 111403 VALUE 11/20/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL WZD
CONTRACT RATE :  0.591703500

TRADE 1017403 VALUE 11/20/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.605491900

TRADE 10/24/03 VALUE 11/20/03

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL UsSD
CONTRACT RATE .  0.6041593000

TRADE 10/27/03 VALUE 11/20/03

SPOT CURRENCY TRANSACTION - BUY
BUY NZD SELL UsSD

SPOT RATE : 0.628572300

TRADE 111703 VALUE 11/20/03

N ZEALAND DOLLAR

U S DOLLAR

28,945.85

S57.891.70

28,945.85

2894585

30,000,000.00

- 10,000,000.00

-20,000,000.00

-10,000,000.00

-10,000,000.00

10,000,000.00

10,000,000.00

19,291,363.89

-6,430, 45463

- 12,860,909 .26

-6,430,454.63

-6,430,454.63

6,430,454 63

6,285, 725.38
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