0 9 2003

Account Mumber
FINANCIAL TRUST COMPANY INC

JPMuorgan Chase Bank
345 Park Avenue, New York, NY 100154-10402

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

OJPMDI'QEH Private Bank

Page 33 of 72

Japanese Yen Activity by Date

Semement
Dare Type Quantity

continued

Realired Amount

Degcripiian GainLoss USD

Amounr UED

Sep24 SpotFx - 10,000,000

Sep24 SpotFx 10,213,583.56

Sep29 SpotFx - 9,991,051.45

Sep29 FX OptAsgn'D 10,000,000
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SPOT CURRENCY TRANSACTION - BUY
BUY JPY SELL USD
SPOT RATE : 114.2580000000
TRADE 9/19/03 VALUE 9724/03
JAPAMESE YEM
U S DOLLAR

1,142,900,000.00

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELL JPY

SPOT RATE : 111800000000

TRADE 9/22/03 WALUE 9/724/03

WS DOLLAR

JAPAMESE YEM

-1,142,900,000.00

SPOT CURRENCY TRANSACTION - BUY
BUY JPY SELL USD
SPOT RATE : 111.750000000
TRADE 925003 WALUE 9/28/03
JAPAMESE YEM
U S DOLLAR

1,116,500,000.00

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

TRADE /2503 VALUE 9/28/03

-1,116,500,000.00

10,000,000.00

- 10,213,583.56

9,991,051.45

- 10,046,340.04

JPM-SDNY-00031122

SDNY_GM_00300320
EFTA01506136



