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Account Mumber:
FINANCIAL TRUST COMPANY INC

JPMuorgan Chase Bank

345 Park Avenue, New York, NY 100154-10402

Asset Account Portfolio
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OJPMDI'QEH Private Bank
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N Zealand Dollar Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Feb 10  Purchase

Feb13  PwdFX Chrct

Feb13  PwdFX Ctret

Feb13  PwdFX Clret

Feb13  FwdFX Clret

Feb13 PFwdFX Ctrct

Feb13  FwdFX Ctrct

10,000,000

- 3,405,000

- 10,176,000

6,702,000

3,325,500

- 6,668,000

10,417,500

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

3 MONTH NZD BULLISH FX DEPOSIT
100% PRINCIPAL FROTECTED IN NZD
JPMORGAN CHASE LONDON 5/10/2004

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE: 0.581000000

TRADE 1/08/04 WALUE 21304

SETTLE FORWARD CURREMCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE :  0.G78400000

TRADE 112104 WALUE 21304

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD
CONTRACT RATE :  0.670200000

TRADE 1/15/04 VALUE 21304

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD

CONTRACT RATE :  0.665100000

TRADE 1/16/04 VALUE 2M3/04

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE .  D.566600000

TRADE 1/20004 VALUE 211304

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD
CONTRACT RATE :  0.594500000

TRADE 2/0%/04 WVALUE 21304

- 10,000,000.00

5,000,000.00

15,000,000.00

- 10,000,000.00

-0.0M - 5,000,000.00

10,000,000.00

0.01  -15,000,000.00

-6,775,000.00

3,510,989.39

10,532,9668.19

-7,021,97879

-3,510,989.30

7,021.978.79

- 10,532,968.19

JPM-SDNY-00031631

SDNY_GM_00300829
EFTA01506643



