1 JPMuorgan Chase Bank
2 2003 345 Park Avenue, New York, NY 10154-1002 (o} i
A, e T JPMorgan Private Bank

Account Number: ||| | || Asset Account Portfolio Page 11 of 44
FINANCIAL TRUST COMPANY INC December 01, 2003 - December 31, 2003

Dexcriglion Codwnher Counter Premium Premiurm Premium Curren Mankel Uinreaiized
Cusip Amount  Carrency Amount Currency Local usoD Value USD Gain/Loss USD

Foreign Exchange continued

EUR CALL USD PUT EUR 20,000,000 USD 2500000000 USD 196,744.80 195,744.80 946,309.40 749,564 .60
FX EUROPEAN STYLE OPTION

MOV 01, 2004 @1.25

KMOCK OUT @ 1.1375

KNOCK OUT @ 1.21 BARRIER EXP 121/03

XEURCA-TP-Z

EUR CALL USD PUT EUR 50,000,000 USD #5,000,00000 USD 28223500 28223500  1,471,730.00 1,189,495.00
FX, EUROPEAM STYLE OPTION

WOV 01, 2004 @ 1.3

KMNOCK OUT @ 1.1375

KNOCK OUT @ 1.21 BARRIER EXP 12/1/03

XEURCA-TQ-Z

Total Foreign Exchange 1,951,307.80 4,382,195.11 2,430,887.25

Exchange-iihed oplions are vivved waing marksl pnces al i close of business for sisfemant dale
Over-The-Counder (OTC) opbons ans valued &l Mid-Makal umess otherwins agreed
See: \mporTanT FOrTmEnon abour Pricing and Valkmnions.

impartamn informadion abowd Fricing and Valuations
Priced. some of wivch ane providad by prcing Seraces o olier Sources which we deeT ielaive. ane nof Quaraniesd for SCowacy o af reslzabis values

Valugbons of over-ihe-counler denvative ransachons, mokuding cerain denvatives-reaked daposl products, have been prepaned on & ma-markel bads These vaiualions ane mdicalve values a3 of he ciose of business of e date of fus slatemen]
and, ool as athermise agreed i wiihing, fhese valvalions do nof reprasent the aciuai' ferms af wivch ansaciions or secunfies could be hought or soid or new frensachons cowd be enfened énlo, or the acfual tenms on which ewisiing fransachons or
securies could be fgudried as of the dafe of this siatement. We do nof warmanf ther complefeness or accuracy, These visvaltions ae demved fom propristany modeds based wpon we recognzed fnancai principles and we have, when necessary fo
cairwale e prasent vinue of fufune cash fiows, made ressonabie estimaies abouf rvevant fufure mankel condthons. Valmsbons hased on other models or diferent asswmphons may weid different reseits. Morgan expressily disclams any responsibibly
fior (1) e accormcy of fhe mode's or estimates wsed 0 demving the valvahions, (2] any emors or omssons & compufing o disssmnading the vaslations. and (3] any wses fo wivch e valuadions ane puit Visuations ane provided for information
purposes only and ane ifended solaly for your own use. Please nefior fo (e fede confrmadion for defsds of sach fansaction
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