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Account Mumber: &
FINANCIAL TRUST COMPANY INC

Deseriprion
Cusip

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

Asset Account Portfolio
September 01, 2003 - September 30, 2003

Amount  Currency

Couvwer Pramium
Amount Currency

Premiurm
Local

OJPMDI'QEI"I Private Bank
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Unvealized
GainlLoss USD

CurrenT Manker
Value LISD

Foreign Exchange continued

MEMN PUT USD CALL

FX EURDOPEAN STYLE OFTION
FEB 19, 2004 @ 109
KMXMNPA-A5-Z

NOK PUT USD CALL

FX EUROPEAN STYLE OPTION
MAR 03, 2004 @ 7.65

KNOCK IN @ 7.80
XNOKPA-EI-Z

AUD PUT USD CALL

F¥X EUROPEAN STYLE OPTION
FEB 25 2004 @ B45

KMOCK IN TRIGGERED @ .6350
KAUDPA-CD-Z

EUR PUT USD CALL

F¥ EUROPEAM STYLE OPTION
MAR 31, 2004 @ 1.05
KEURPA-LC-Z

NOK CALL USD PUT

FX EUROPEAN STYLE OPTION
NOV 28, 2003 @ 7.5
XNOKCA-CF-Z

MZD0 PUT USD CALL

F¥X EUROPEAN STYLE OPTION
FEB 25 2004 @ 5625

KMNOCK IN @ .54
KMZDPA-CC-Z

GBF PUT USD CALL

F¥ EUROPEAMN STYLE OPTION
DEC 15,2003 @ 1.58
KGBPPA-FW-Z

MXN - 109,000,000

NOK - 38,250,000

AUD - 35,000,000

EUR  -10,000,000

NOK - 22,500,000

MNZD - 17 777, 77797

GBP - 6,000,000

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

ush

usb

uso

usD

uso

uso

usD

- 10,000,000.00

- 5,000,000.00

- 22 575,000.00

-10,600,000.00

- 3,000,000.00

- 10,000,000.00

- 9,480,000.00

usD

usD

usD

usD

uso

uso

usD

- 380,000.00

- 175,500.00

- 780,778.00

-222,600.00

- 36,300.00

- 303,000.00

-152,628.00

- 380,000.00

- 175,500.00

- 780,778.00

-222,600.00

- 36,300.00

- 303,000.00

-152,628.00

- 427 904 57 - 37,904.57

-7333214 102,167 .86

- 321,420.05 438, 357.95

-60,060.20 162,539.80

- 265,267 .13 - 228,967 13

- 128,568.53 174,431.47

- 3282000 119,808.00
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