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N Zealand Dollar Activity by Date continued

Sernement Reaiized Amaunr Amaunr USD
Date Type GQuantity Description GairvLoss USD

Aug24  Fwd FX Ctrt -3,315,000 SETTLE FORWARD CURRENCY CONTRACT 5,000,000.00 3,273,751.06

BUY NZD SELL USD
CONTRACT RATE :  0.663000000
TRADE 2/20/04 WALUE 8/24/04

Aug24 PwdFX Clrct - 3,344 500 SETTLE FORWARD CURRENCY CONTRACT 5,000,000.00 3,273,751.06
BUY NZD SELL USD
CONTRACT RATE :  (0.GGE900000
TRADE 2723/04 WALUE 8/24/04

Aug 24 FwdFx Clrct 6,742 000 SETTLE FORWARD CURRENCY CONTRACT = 10,000,000.00 -6,547,50212
BUY USD SELL NZD
CONTRACT RATE :  0.674200000
TRADE 3/02/04 WALUE B/24/04
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