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N Zealand Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized
GainLoss USD

Amount

Amounr UED

Jun 14 Pwd FX Clret

Jun 14 Fwd FX Ctret

Jun 14  Spot FX

Jun 14 Spot FX

Jun 14 Spot FX

Jun 14 FX Opt Asgn'D

3,033,500

2,971,500

3,134,500

- 12,600,000

- 9,516,000

9,300,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.G06700000

TRADE S12/04 WALUE 6M14/04

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.594300000

TRADE 917104 VALUE 61404

SPOT CURREMNCY TRAMNSACTION - SALE
BUY USD SELL NZD

SPOT RATE : 0.626500000

TRADE &/09/04 WVALUE 6M14/04

U S DOLLAR

M ZEALAND DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY NZD SELL USD

SPOT RATE : 0.630000000

TRADE &10/04 VALUE &M14/04

M ZEALAND DOLLAR

U S DOLLAR

SPOT CURRENCY TRANSACTION - BUY
BUY NZD SELL USD

SPOT RATE :  0.634400000

TRADE &10/04 VALUE 61404

N ZEALAND DOLLAR

U S DOLLAR

SPOT CURRENCY TRANSACTION
SETTLEMENT OF ASSIGNED FX OFTION
SELL MZD BUY USD

TRADE &10/04 VALUE &6M14/04

-11,088.35

-11,088.35

- 5,000,000.00

-5,000,000.00

-5,000,000.00

20,000,000.00

15,000,000.00

- 153,000,000.00

- 3,148 416.34

-3,148 41634

-3,134,500.00

12,600,000.00

9,516,000.00

-0,445249.04
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