03 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
March 01, 2004 - March 31, 2004

Quantiry

OJPMOI'QEI"I Private Bank

Price’Unil  Marke! CostProcesds

Tax Cost

Page 27 of 88

Reaiired
Gainlloss USD

Settled continued
Mar 17 Mar 18  Write Option

Mar 18 Mar 22

Mar 18 Mar 22

Mar 18 Mar 22

Mar 18 Mar 22

Mar 18 Mar 22

Mar 22 Mar 24

Mar 23 Mar 25

Buy-Back Opt

Buy-Back Opt

Buy-Back Opt

Buy-Back Opt

Buy-Back Opt

Buy-Back Opt

Buy-Back Opt

HUF PUT USD CALL

FX EUROPEAN STYLE OPTION
SEP 16, 2004 @ 212.
KNOCK IN @ 220

EUR PUT USD CALL
FX EUROPEAN STYLE OPTION
JUL 16, 2004 @ 1.22

EUR PUT USD CALL
FX EUROPEAN STYLE OPTION
JUL 20, 2004 @ 1.23

GEPF PUT USD CALL

FX EUROPEAN STYLE OFTION
AUG 20, 2004 @ 1.875

KNOCK IN TRIGGERED @ 1.8375

GEF PUT USD CALL

F¥ EUROPEAN STYLE OPTION
NOV 22, 2004 @ 1.865

KNOCK IN TRIGGERED @ 1.8285

MZD PUT USD CALL
FX EUROPEAN STYLE OPTION
MOV 22, 2004 @ 68
KNOCK IN TRIGGERED @ .6625

GBP PUT USD CALL

Fx EUROPEAN STYLE OPTION
AUG 20, 2004 @ 1.875

KNOCK IN TRIGGERED @ 1.8375

GEBP CALL USD PUT

FX EURDOPEAN STYLE OFTION
MAR 26, 2004 @ 1.805

KNOCK IN TRIGGERED @ 1.84

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

usD

uso

uso

usD

usD

uso

usp

uspo

-1,696,000,000

15,000,000.80

5,000,000

2,250,000

3,400,000

5,000,000

1,000,000

10,000,000

5.30

424,000.00

- 392,078.00

- 162,053.00

-210,838.00

- 387,118.00

- 25474500

- 81,563.00

- 433,200.00

35813722

142,065.00

136,687.50

258,712.81

141,100.00

60,750.00

97.470.00

-3294078 5

-19988.00 5

-74,250.50 5

-128,40519 5

- 11364500 5

-20,813.00 8

-33573000 5
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