1 2 2002

Account Mumber:
FINANCIAL TRUST COMPANY INC

Deseriprion
Cusip

JPMuorgan Chase Bank
345 Park Avenue, New York, NY 10154-1002

Asset Account Portfolio
December 01, 2002 - December 31, 2002

Couvwer Pramium
Amount Currency

Premiurm
Local

OJPMDI'QEH Private Bank

CurrenT Manker
Value LISD
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Unvealized
GainlLoss USD

Foreign Exchange continued

MEMN PUT USD CALL

FX EURDOPEAN STYLE OFTION
DEC 30, 2002 @ 10.2
KMXNPA-AD-Z

BRL PUT USD CALL

F¥ EUROPEAN STYLE OPTION
MAR 12, 2003 @ 4.25
XBRLPA-AA-Z

MOK CALL USD PUT

F¥X EUROPEAN STYLE OPTION
DEC 11,2003 @ 7.
XMNOKCA-BI-Z

USD PUT BRL CALL

F¥X EUROPEAN STYLE OPTION
MAR 12, 2003 @ 3.62
XUSDPA-AE-Z

JPY CALL USD PUT

FX EUROPEAMN STYLE OFTION
JUN1Z, 2003 @ 115,
KIPYCA-CY-Z

BRL CALL USD PUT

FX EUROPEAN STYLE OFTION
MAR 14, 2003 @ 36
XBRLCA-AB-Z

MOK PUT USD CALL

FX EUROPEAN STYLE OPTION
MAR 14, 2003 @ 7.2
KMOKPA-DC-Z

MXN

ERL

MNOK

UsD

JPY

BRL

NOK

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

21,250,000

52,500,000

- 5,000,000

575,000,000

- 18,000,000

- 72,000,000

ush

usb

usD

0.00 UsD

5,000,000.00 UsD

7,500,000.00 USD

BRL -18250000.00 UsD

usD

usb

usD

5,000,000.00 WUSD

- 5,000,000.00 USD

-10,000,000.00 UsD

0.00

141,000.00

108,923.00

-203,000.00

49,000.00

- 200,000.00

-222,500.00

141,000.00

108,923.00

-203,000.00

49,000.00

- 200,000.00

-222,500.00

0.00

41.470.01

214127.03

-BB128.75

82,080.75

- 285332.78

- 09 ,857.52

MiA 0.00

- 89,520.99

105,204.03

116,871.25

33,089.75

- 6533278

122,642 48
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