1 1 2003

Account Number [N

FINANCIAL TRUST COMPANY INC

Descriplian
Cusip

JPMuorgan Chase Bank

345 Park Avenue, New York, NY 100154-10402

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

Couwnler
Amount  Currency

Couwnler Premium
Amount Currency

Premiurm
Local

OJPMDI'QEH Private Bank

Premium

Curren Mankel
Value LISD

Page 11 of 59

Uinvealized
Gainlloss USD

Foreign Exchange continued

EUR PUT USD CALL

FX EUROPEAN STYLE OPTION
MAR 31, 2004 @ 1.06
XEURPA-LC-Z

AUD PUT USD CALL

FX EUROPEAN STYLE OFTION
FEB 25, 2004 @ 8475

KMNOCK IN @ 6375
XAUDPA-CE-Z

EUR PUT USD CALL

FX EUROFEAN STYLE OPTION
APR 07, 2004 @ 1.165

KMOCK IN TRIGGERED @ 1.15
XEURPA-LL-Z

EUR CALL USD PUT

F¥ EUROCPEAN STYLE OPTION
JUuL 22, 2004 @ 1.25
KEURCA-TJ-Z

EUR PUT USD CALL

F¥ EUROPEAMN STYLE OPTION
JUL 22, 2004 @ 1.165

KMOCK IN TRIGGERED @ 1.16
KNOCK OUT @ 1.2083
XEURPA-LN-Z

AUD PUT USD CALL

FX EUROPEAN STYLE OPTION
JUL 22, 2004 @ 7

KNOCHK IN @ 688

KMNOCK OUT @ 7283
KAUDPA-CH-Z

EUR

AUD

EUR

EUR

EUR

AUD

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

-10,000,000 USD -10,600000.00 USD

- 30,000,000 USD -19,425000.00 USD

- 10,000,000 USD -11,65000000 USD

40,000,000  UsSD

20,000,00000 UsD

-40,000,000 UsSD -45660000000 USD

-20,000,000 USD -14,00000000 USD

- 222,600.00

- 543,900.00

- 302,900.00

750,000.00

-758,580.00

- 43540000

- 222 600.00

- 543,900.00

- 302,900.00

750,000.00

-758,580.00

- 43540000

-9,624.40

- 16,086.00

- 183,286.30

88225320

- 301,198.60

-101,510.80

21297560

527,814.00

118,613.70

132,253.20

45838040

333,889.20

JPM-SDNY-00031233

SDNY_GM_00300431
EFTA01506246



