0 1 2004

Account Mumber:
FINANCIAL TRUST COMPANY INC

Trade Sernement
Dage Dage

Type

Descriptian

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

Currency

Asset Account Portfolio
January 01, 2004 - January 31, 2004

Quantiry

OJPMDI'QEI"I Private Bank

Price’Unil  Marke! CostProcesds

Page 20 of 53

Reaiired
Tax Cost Gainlloss USD

Settled continued

Jan 15 Jan 20

Jan 15 Jan 20

Jan 15 Jan 20

Jan 16 Jan 20

Jan 20 Jan 21

Jan 20 Jan 22

Jan 20 Jan 22

Jan 20 Jan 22

Write Option

Write Option

Write Option

Write Option

White Option

Buy-Back Opt

Buy-Back Opt

Write Option

EUR CALL USD PUT
F¥ EUROPEAN STYLE OPTION
JUL 18, 2004 & 1.27

GBF PUTUSD CALL

FX EUROPEAN STYLE OPTION
QCT 18, 2004 @ 1.818
KNOCK IN @ 1.815

KNOCK OUT @ 1.8735

MZD PUT USD CALL

F¥ EUROPEAN STYLE OPTION
OCT 18, 2004 @ 6625

KNOGK IN @ 652

KNOCK OUT @ 6985

EUR PUT USD CALL
FX EURDOPEAN STYLE OFTION
JUL 16, 2004 @ 1.22

AUD PUT USD CALL

F¥X EUROPEAN STYLE OPTION
QCT18, 2004 @ 73

KNOCK IN @ 7200

KNOCK OUT @ 7775

EUR CALL USD PUT
FxX EUROPEAN STYLE OPTION
MOV 01, 2004 @ 1.28

EUR CALL USD PUT
FxX EUROPEAN STYLE OPTION
JUL 16, 2004 @ 1.27

EUR PUT USD CALL
F¥X EURCPEAN STYLE OPTION
JUL 20, 2004 @ 1.23

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

usD

UsD

uso

usD

usD

usD

uso

UsD

- 7,000,000

-7.168,458 74

- 24,691 ,358.49

-17,333,333.60

- 6,750,000

18,000,000

7,000,000

- 10,000,000

2225 197,803.00

2.3 301,045.00

2.49 407,315.00

1.962 415,003.00

2.06 101,507.00

- 599,040.00

- 196,469.00

2.3 284,130.00

608,256.00 9216.008

197,803.00 1,334.00 5
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