0 JPMuorgan Chase Bank
2 2004 345 Park Avenue, New York, NY 10154-1002 (o} i
A, e T JPMorgan Private Bank

Account Number: (|| | | Asset Account Portfolio Page 13 of 58
FINANCIAL TRUST COMPANY INC February 01, 2004 - February 29, 2004

Descriplion Counler Counter Premium Premiurm Premium Curren Marke! Uirvealized
Cusig Amount  Currency Amount Currency Local s Waille LESD Gainloss USD

Foreign Exchange continued

JPY PUT USD CALL JPY - 987 350,000 uUsh -98100,00000 USD - 82 820.00 - 82 82000 - 18277823 - B9,858 23
FX EURQPEAN STYLE OPTION

MOV 18, 2004 @ 1085

KMOCK IN @ 110.75

KMNOCE QUT & 105,35

XIPYPA-JR-Z

GEP PUT USD CALL GEP - 11,666 656.65 UsD -21,87499999 USD - 708,750.00 - 708,750.00 - 800,606.35 - 191,856.35
F¥X EUROPEAN STYLE OFTION

AUG 20, 2004 @ 1.875

KMNOCK IN @ 1.8375

XGBPPA-GMN-Z

AUD PUT USD CALL AUD  -9,300,000 USD -7,161,00000 USD  -14608400 - 146,084 00 -248,206.12 -102,122.12
FX EUROPEAN STYLE OPTION

NOWV 22, 2004 @ .77

KNOCK IN @ 755

KNOCK OUT @ 7965

XAUDPA-DH-Z

GEBP PUT USD CALL GBP - 11,666 0686 ush -21,758332.08 USD - 88774000  -887,74000  -1,052,325.48 - 164,585.46
F¥ EUROPEAN STYLE OPTION

MOV 22, 2004 @ 1.865
KNOCK IN @ 1.86285
KGBPPA-GO-Z

THB CALL USD PUT THE 2,700,000 000 ush 7500000000 WUSD 405,000.00 405,000.00 211,275.00 - 193,725.00
FX EUROPEAN STYLE OPTION

FEB 23, 2005 @ 36.

XTHBCA-AC-Z

THE CALL USD PUT THEB 351,500,000 uso 925000000 UsD 108,225.00 108,225.00 65,916.80 - 4230820
F¥X EUROPEAN STYLE OPTION
FEB 23, 2005 @ 38.

ATHBCA-AB-Z

Total Foreign Exchange -5972,028.80 -7,756,491.30 -1,784,461.56
Confidential Treatment Requested by JPMorgan JPM-SDNY-00031608
Chase

COMFIDENTIAL SDNY_GM_00300806

EFTA01506620



