03 2004

Account Mumber:
FINANCIAL TRUST COMPANY INC

Descriplian
Cusip

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

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

Couwnler Couwnler Premium
Amount  Currency Amount Currency

Premiurm
Local

OJPMDI'QEH Private Bank
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Pramium Curren Marke! Uinvealized
uso Value LISD Gainlloss USD

Foreign Exchange continued

GBP PUT USD CALL

FX% EURCPEAN STYLE OPTION
AUG 20, 2004 @ 1.875

KNOCK IN TRIGGERED @ 1.8375
XGBPPA-GN-Z

ALID PUT USD CALL

F¥ EUROPEAM STYLE OPTION
MOV 22, 2004 @ 77

KMOCK IN @ TRIGGERED @ .755
KNOCK OUT @ 7965
XAUDPA-DH-Z

GEP PUT USD CALL

F¥X EUROPEAN STYLE OPTION
MOV 22, 2004 & 1.865

KMOCK IN TRIGGERED @ 1.8285
XGBPPA-GO-Z

THBE CALL USD PUT

FX EUROPEAN STYLE OFTION
FEB 23, 2005 @ 36.
KTHBCA-AC-Z

THB CALL USD PUT

F¥X EUROPEAN STYLE OPTION
FEB 23, 2005 @ 38
XKTHBCA-AB-Z

TWD CALL USD PUT
F¥ EUROPEAN STYLE OPTION
MAR 01, 2005 @ 32.75
XTWDCA-AB-Z

GBP

AUD

GBp

THB

THB

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

- 5,750,000.66 ushb -10,781,251.24 USD

-1,500000 USD -115500000 USD

- 5,600,000 UsSD -10,444,00000 USD

2,700,000,000 UsSD 7500000000 USD

351,500,000 UsD §,250,000.00 UsD

327500000 UsD  10,000,000.00 USD

- 348 312.54

-23,961.94

-426,115.23

405,000.00

108,225.00

196,000.00

- 348 312.54 - 484 561.41 - 135248 .87

-23,961.94 - 49,580.23 -26,018.29

-426,115.23 -552,220.48 - 126,105.25

405,000.00 179,054.00 -225936.00

108,225.00 69,080.75 -39,155.25

196,000.00 22677410 30,774.10

JPM-SDNY-00031728

SDNY_GM_00300928
EFTA01506739



