0 9 2004

Account Mumber: &
FINANCIAL TRUST COMPANY INC

Trade Sernement
Dage Dage

Type

Descriptian

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

Asset Account Portfolio
September 01, 2004 - September 30, 2004

Currency Quantiry

OJPMOI'QEI"I Private Bank

Price’Unil  Marke! CostProcesds

Page 21 of 82

Reaiired

Tax Cost Gainlloss USD

Settled continued

Sep8 Sep10

Sepd Sep13

Sep10Sep 14

Sep 14 Sep 16

Sep14 Sep 16

Sep 15 Sep 17

Sep 22 Sep 24

Sep 22 Sep 24

Write Option

Buy-Back Opt

Write Option

Buy-Back Opt

Buy-Back Opt

Write Option

Write Option

Purchase Opt

NZD PUT USD CALL

FX EUROPEAN STYLE OPTION
MAR 08, 2005 @@ 564

KNOCK IN @ 0,625

KNOCK OUT @ 06725

JPY PUT USD CALL

Fx EUROPEAN STYLE OPTION
WOV 04, 2004 & 111.

KNOCK IN TRIGGERED @ 112.5
KNOCK OUT & 108.25

ZAR CALL USD PUT
FX EUROPEAN STYLE OFTION
OCT 14, 2004 @ 6.45

MZD PUT USD CALL
FX EURDOPEAN STYLE OFTION
WOV 22, 2004 & .68
KNOCK IN TRIGGERED @ 6825

MZD PUT USD CALL
F¥ EUROPEAN STYLE OPTION
NOV 22, 2004 & .58
KNOCK IN TRIGGERED @ .6625

MXMN PUT USD CALL

FxX EUROPEAN STYLE OPTION
MAR 17, 2005 @ 11.55
KNOCK IN @ 11.62

BARRIER EXP 9/23/2004

WTI SHORT CALL OPTION
USD PUT OPTION STRIKE 50
EXPIRING 12152004

WTILONG PUT OPTION
USD CALL OPTION STRIKE 44
EXPIRING 1211572004

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL
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