0 8 2004

JPMuorgan Chase Bank

345 Park Avenue, New York, NY 100154-10402

L} i
JPMorgan Private Bank

Account Number. G Asset Account Portfolio Page 14 of 48
FINANCIAL TRUST COMPANY INC August 01, 2004 - August 31, 2004
Outstanding Foreign Exchange Contracts
Net Currency Exposure Summary Gain/Loss Summary
Walue in Currency Value in LSD

Swiss Franc 22,953,000.00 Total Unrealized Closed - 35 500.00
Euro Currency - 15,000,000.00 Total Unrealized Open 1,026,168.05
Pound Stering 5,000,000.00 Total Unrealized Gain/Loss 986,6658.09
Hungarian Forint B87,940,000.00
Japanese Yen - 1,567,500,000.00
U 3 Dollar 2,335,155.82
Foreign Exchange Contracts

Seftierment Cowrler Cownler Current Marke! Markef Vaiue Market Vaiue Urrealized
Tragde Date Data Crramcy Amounit Currancy Amouni Conmract Rate Forward Rafe Recervabies USD Payabias USD Gan'loss LSO
SPECULATIVE
AUSTRALIA DOLLAR - USDOLLAR
Jul. 704 Sep 904 AUD - 10,000,000.00 USD 7,166,000.00 0.71656 0.705445 7,166,000.00 7,054 44874 111,551.26
Jul. 804 Sep 904 AUD 10,000,000.00 USD - 7,180,000.00 0.718 0.705445 7,054 44874 7,180,000.00 - 125,551.26
Total Closed 0.00 - 14,000.00 14,220,448.74 14,234 448.74 - 14,000.00
Jul. 1204 Sep. 14 04 AUD - 13,000,000.00 USD 9,361,300.00 0.7201 0.705053 9,361,300.00 9,165691.79 195,608.21
Apr 1604 Oect 2004 AUD 10,000,000.00 USD - 7,289,000.00 0.7289 0.702503 7,025,032.35 7,289,000.00 - 263,967 .65
Apr. 2304 Oct 2004 AUD 3,000,000.00 WSD - 2,148, 600.00 0.7162 0.702503 2,107 509.70 2,148 600.00 -41,090.30
Total Open 0.00 - 76,300.00 18,493,842.05 18,603,291.79 - 109,449.74
Total 0.00 -90,300.00 32,714,290.79 32,837,740.53 -123,449.74
SWISS FRANC - EURO CURRENCY
Aug. 16 04 Sep. 14 04 CHF 22,953,00000 EUR - 15,000,000.00 1.5302 1.538992 18,110,285.25 18,226,170.04 - 115688479
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