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Account Mumbe
FINANCIAL TRUST COMPANY INC

Description
Cusip

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

Asset Account Portfolio

September 01, 2003 - September 30, 2003

Amount

Couvwer Pramium
Amount Currency

Premiurm
Local

OJPMDI'QEH Private Bank
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CurrenT Manker
Value LISD

Unvealized
GainlLoss USD

Foreign Exchange continued

EUR CALL CHF PUT EUR
FX EURDOPEAN STYLE OFTION

OCT 20, 2003 @ 1.495

XEURCA-OM-Z

- 10,0:00,000 CHF -14,950,000.00 USD - 55,011.50 - 55,011.50 - 266,352.10 -211,340.60

MOK PUT USD CALL NOK
F¥ EUROPEAN STYLE OPTION

MAR 03, 2004 @ 6835

KMOCK IN FX OPTION TRIGGERED & 7.00

KMOCK OUT @ 6.65

KMOKPA-EE-Z

- 34,250,000 UsSD -5000,00000 USD -100,045.00  -100,045.00 - 23043366 - 130,388.66

EUR CALLUSD PUT EUR 0 UsD 000 UsD 0.00 0.00
FX EUROPEAN STYLE OPTION

OCT O, 2003 @116

XEURCA-RL-Z

GBF PUT USD CALL GBEP
F¥ EUROPEAM STYLE OPTION

MOV 06, 2003 @ 1.625

KMNOCK IN TRIGGERED @ 1.61350

XGBPPA-F5-2

-4.000,000 UsD  -6,50000000 USD -123,500.00  -123,500.00 -32049.24 91,450.76

EUR PUT USD CALL EUR
FX EUROPEAN STYLE OFTION

MOV 14, 2003 @ 1.08

KEURPA-KE-Z

-19,000,000 USD -2052000000 USD - 16878400  -188,784.00 -13,266.75 175,517.25

EUR PUT USD CALL EUR 0 usD 0.00 UsD 0.00 0.00
F¥X EUROPEAN STYLE OPTION

OCT 02, 2003 @ 1.09

KEURPA-KX-Z

MZD CALL USD PUT MNZD
F¥ EUROPEAMN STYLE OPTION

DEC 11,2003 @ 59

KMNZDCA-BJ-L

-5000,000 wsD  -293000000 USD - 38,940.00 - 38,940.00 - 5988810 -20,94810
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