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Portfolio Summary
Met Worth Summary
A=sset

FPortfolia USD

0O 30171-00-5
Assets (Long)

Cash & Short Term
Equities

Options
Liabilities (Short)
Tatal

Options

F¥ Gain/Loss
Accrued Income
Total Het Worth
Income Summary
Dividends

Tatal
Th,935,408.74
57,944,128.41
18,B8%,841.54
101,438.75

- 3,743,482.15

- 3,743,482.15
T73,191,926.5%9
218,837,561
81,334.03
73,492,098 23
Margin

Fortfolio USD
161121381

0.00

0,00

0.00

0,00

000

0,00

a0

0o

000

¢.a0

T6,935,408.74

57,944,128.41

18, 885,841,548

101,438.75

- 3,743,482.15

- 3,743,482.15

73,191,826.5%

218,837,681

81,334.03

73,492,098.23

This Pericd

80,772,498

80, 772,98

Year to Date

128,420.94

128,420.94

JFMorgan provides this Portfolico Summary for informational purposes. This summary includes informati
an about assets held at

JFMCE and JPMSI in accounts listed on the front page.

Securities are not bank deposits or FDIC insured, are not obligations of or guaranteed by JPMCE or a
ny of its bank ot thrift affiliates

funless otherwise indicated), and are subject to investment risks, including possible loss of the pr
inecipal amount invested.

Assets held in custedy by JPMCE are not protected under the Securities Investor Protection Corporati
an ("SIPC") ifnsurance.

Tatal USD

o=

EFTA01552529
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Overviaw

Portfolio Summary

Except for the Deposit Account (if elected),
are insured deposits with JPMCE,
of your Asset Account, including mutual funds,
abligations of or guaranteed by JPMCE or any of
otherwise indicated). Such securities and other
risks, including possible loss of the principal
Information about vour JPMSI Brokerage Account®
Partfalia.

Asset Allocation

75% Cash and Short Term

25% Equities

Market Walue USD

Aug 31

Cash & Shorct Term

Equities

Options

Tatal

Foreign Exchange

Acerued Incoms

Total Portfolio Value

57,944,128.41

18,885,841 .58

- 3,642, 043,40

73,191,926.59

218,837.61

81,334.03

73,492,098.23

Income Summary

Dividends

Tatal

Met Gain/Loss Summary

Met Short Term Gain/Loss

Total

Market Walue USD

Jul 31

57,697,669.0%

20,009%,950.748

- 4,65%2,211.36

73,015,408.51

- 4,030.50

80,772,498

T3,092,150.9%9

Tax

Cost USD

57,944,128.41

- 4,806,B881.62

53,137,246.7%

Estimated Annual

Income USD

GR2,835.42

GR2,835.42

Yield

%

1.7

.0

MSE N/A

1.3

This Pericd USD

80,772,498

80, 772,98

Year to Date USD*

128,420.94

128,420.94

2002

and the cash in your Asset Account,
none of the investments referred te in this statement
are FDIC insured or bank deposits,

which

its bank or thrift affiliates {unless
investments are subject to investment
ameunt invested. See "Important
at the end of this Asset Account

Fealized This Period USD Realized Year to Date USD*

- 251,773,861
- 251,773,861

*Year to date information is caleculated on a calendar vyear basis.

Exchange Rates

EFTA01552531



Spot Rates as of August 31, 2002
Market walue of Options is not included in pie chart.
Currency

CHF

GEP

JEY

NOK

Exchange Rate

1.5007

1.5446%

118.5650

T.5324

8,52%,925.52

8,523,925.52

Unrealized USD

1,164,838.57

1,164,838.57

EFTA01552532
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Exchange Rates

Spot Rates as of August 31, 2002
Currency

SEK

Exchange Rate

G.3874

EFTA01552533
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Cash and Short Term
Summary by Maturitwy
Current Market Value

usoD

Cash

Less Than 3 Manths

Tatal

B8,745,961.40
49,198,187.01
57,5944,128.41

Estimated Annual Income
usoD

126,466.59

B36,368.B3

952,835.42

Current yield is displavyed for instruments with no maturity and YTM on market is displaved for instr
uments that mature.

Cash and Short Term by Type
Description
Cusip/S&P/Moody’s Rating
Cash

JP MORGAM FPRIME MONEY MARKET FPREMIEER
CLASS SWEEP FUHD (350)
SWEEF DEADLINE IS 4:30 PM EST
T-Day Annualized Yield: 1.45%
FOUND STERLIMNG

Tatal Cash

usoD

B,745,961.01

1.00

1.00

8,745,961.01
8,745,961.01

10, 664 .26

GEFP

0.25

1.56

1.54a%

0.39

B,745,961.40

0.39

B,745,961.40

10, 664 .26

126,466.59

1.45

Currency )

Unit Cost

Adjusted

Account Type

Quant ity

Original

Market

Frice

Tax Cost

Adjusted

Original

Market WValue USD
Acerued Interast USD
Unrealized

Gain/Loss USD

Estimated Current

Annual

Yield/

Income USD ¥YTHM %

Current

M/ R

126,466,509 1.45

EFTA01552534
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Cash and Short Term by Type
Description
Cusip/S&F/Moody’s Rating
Shert Term by Maturity

J P MORGAMN PRIME MONEY MARKET FUND
INSTITUTIOMAL SHARES CLASS
[FUND 829)

T-Day Annualized Yield: 1.69%
BEZRZaN-T77-0

Tatal Cash and Short Term
57,944,128.41
57,944,128.41

81,334.03

0.00

G9R2,835.42 1.66

UsD 4%,198,167.01

1.00

1.00

49,198,167.01
49,198,167.01

0, 665,77

836,368,863

1.70

cantinued

Currancy/

Account Type

Quant ity

Unit Cost

Adjusted

Original

Market

Frice

Tax Cost

Adjusted

Original

Current

Market WValue USD

Accrued Interest USD
Unrealized

Gain/Loss USD

Estimated Current

Annual

Yield/

Income USD ¥THM %

EFTA01552535
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Equities

Equity Holdings in Alphabetical Order
Description
Cusip/Symbal

Currency/

Acecount Type

Quantity

Unit

Cast

Current Market

Frice

Tax Cost

Current Market

Value USD

USD Accrued Dividends UOSD
Estimated

Unrealized

Gain/Loss USD

Annaual Dividend

Income USD Yield %

TOOD INC

B90333-10-7 TOOD

osD

Total Eguity

B00, 078

800,078

23.61

1B, BEBG, 841 .58

1B, B8%,841.58

MN/R

0.00

M/ R

g.0a

EFTA01552536
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Options

Faoreign Exchange
Description

Cusip

NOK PUT USD CALL

FX EURCPEANM S5TYLE OFTION
MOV 14, 2002 @ B.6
NOKPA-AT-Z

NOK PUT USD CALL

FX EUROCFPEAN S5TYLE OQFTION
MAR 14, 2003 & T7.75
NOKPA-RZ-Z

NOK PUT USD CALL

F¥X EURODFPEARMN STYLE OCOFPTION
DEC 18, 2002 @ 7.9
XNOKEPA-BU-Z

S5EK PUT USD CALL

FX EURCPEANM S5TYLE OQFTION
DEC 20, 2002 & 9.21
XSEEPA-BL-Z

NOK PUT USD CALL

FX EURCPEAN S5TYLE OFTION
DEC 20, 2002 @ 7.2
INOKFPA-BH-Z

CHF FPUT USD CALL

FX EURCPEAN S5TYLE OPFTION
JAN 07, 2003 B 1.495
XCHFPA-CA-Z

CEF - 17,940,000 UsSke - 12,000,000.00 USD
- 3B0,534.12

- 3B0,534.12

- 284,073.862

96, 460.50

MoK - 129,540,000 USD - 17,000,000.00 USD
- 750,880.00

- 750,880.00

- 422,911 .83

327,968.17

SEK - 18,420,000 s - 2,000,000.00 OSD
- §97,100.00

- §97,100.00

- 8Z,481.44

14,618,556

MOE - 158,000,000 USD - 20,000,000.00 USD
- &32,000.00

- &3Z,000.00

- 194,539.08

437,480.92

MOE - 38,750,000 UsSD - 5,000,000.00 OSD
- 314,&00.00

- 314,400.00

- 146,592 .41

168,007.5%

Caounter

Amount Currency

Counter Premium

Amount Currency

Premium

Local

Premium

usoD

Current Market

Value USD

Unrealized

Gain/Loass USD

MOE - 189,200,000 UsSD - 2Z,000,000.00 USD
- 482, 000.00

- 4BZ,000.00

- 2,170.12

479,829,868

EFTA01552537
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Faoreign Exchange
Description

S5EK PUT USD CALL

FX EURCPEAM S5TYLE QFPTION
JAM 07, 2003 @ 9.21
XSEEKPA-BR-Z

NOK PUT USD CALL

FX EURCPEANM S5TYLE OQFTION
JAM 07, 2003 @ T.515
INOKPA-BS-Z

NOK PUT USD CALL

FX EURCPEAN S5TYLE OPFTION
JaM 15, 2003 @ 7.35
KNOCEKE OUT @ 7.22
XNOKEPA-BX-Z

NOK CALL USD PUT

FX AMERICANM S5TYLE OQFPTION
JAM 15, 2003 @ 7.
XNOKCA-AT-Z

JEBEY PUT USD CALL

FX EURCPEAN S5TYLE OFTION
oCT 28, 2002 @ 125,
LJPYPA-IW-Z

SEEK PUT USD CALL

FX EURCPEAN S5TYLE OPFTION
DEC 20, 2002 @& 9%.85
XSEEFPA-BU-Z

NOK PUT USD CALL

FX EUROPEANM S5TYLE OFTION
MAR 1%, 2003 @& 7.54
YNOKPA-CL-Z

Total Foreign Exchange

- 4,806,881, 62

- 3,642,043.40
1,164,838.57

MOK - 94,250,000 USD - 12,500,000.00 USD
- &£12,000.00

- &12,000.00

- 577,143,865

34, 856,35

SEK - 72,375,000 USD - 7,500,000.00 UsSD
- 202,500.00

- 202,500.00

- 120,240,593

82,259,007

JPY

875,000, 000 OSD
7,000,000.00 USD
32,390.00

32,390.00

8,260,040

- 24,130.00

MoK 175,000,000 UsSD 25,000, 000.00 USD
31%,6%7.00

3149, 65%7.00

93,178.75

- 226,518.25

MOK - 91,875,000 USD - 12,500,000.00 USD
- 209,4634.50

- 209,634.50

- 558,37B.58

- 348,744 .08

MoK - 127,755,000 UsSD - 17,000,000.00 USD
- T81,080.00

- T81,0%0.00

- 614,628.03

166,461.97

Caounter

Amount Currency

EFTA01552539



cantinued

EEK - 156,570,000 UsD - 17,000,000.00 USD
- 696,630.00

- B96,630.00

- 740,322 .46

- 43,692 .46
Counter Premium
Amount Currency
Fremium

Lacal

Fremium

usD

Current Market
Value USD
Unrealized
Gain/Loss USD

EFTA01552540
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Exchange-listed options are wvalued using market prices at the close of business for statement date.
Over-The-Counter (OTC) options are walued at Mid-Market, unless otherwise agreed.

See: Important Information about Pricing and Valuations.

Important Informatien about Pricing and Valuations

Prices, socme of which are provided by pricing services or other sources which we deem reliable, are
not guaranteed for accuracy or as realizable valuas.

Valuations of over-the-counter derivative transactions, including certain derivatives-related deposi
t products, have been prepared on a mid-market basis. These valuations are indicative values as of t
he close of business of the date of this statement

and, except as otherwise agreed in writing, these wvaluations do not represent the actual terms at wh
ich transactions or securities could be bought or sold or new transactions could be entered into, or
the actual terms on which existing transactieons or

securities could be liguidated as of the date of this statement. We do not warrant their completenes
% or accuracy. These waluations are derived from proprietary models based upon well recognized finan
cial principles and we have, when necessary to

calculate the present wvalue of future cash flows, made reasonable estimates about relevant future ma
rket conditions. Valuations based on other models or different assumptions may yvield different resul
ts. Morgan expressly disclaims any responsibility

far (1) the accuracy of the models or estimates used in deriving the valuations, (2) any errcors ar o

missions in computing or disseminating the wvaluations, and (3) any uses to which the valuations are
put. Waluations are provided for information

purposes only and are intended solely for vour own use. Please refer to the trade confirmation for d
etails of each transaction.

EFTA01552541
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Outstanding Foreign Exchange Contracts
Net Currency Exposure Summary
Swiss Franc

Pound Sterling

HNorwegian Krone

Swedish Erona

U 35 Dollar

Value in Currency
29,832,000.00

10, 000,000.00

153,575, 000.00

182,800, 000.00

- 74,898,913.18

Gain/Loss Summary

Total Unrealized Closed
WValue in USD

Tatal Unrealized Open
Total Unrealized Gain/Loss
547,500.01

- 328,662.40

218,837,561

Faoreign Exchange Contracts
Settlement

Date

Trade Date

SFECULATIVE

SWISS FRANC

- 0 5 DOLLAR

Jul. 11 02 Jul. 17 02 CHF
Jun. 21 02 Sep. 25 02 CHF
Jul. 22 02 Sep. 25 02 CHF
Jul. 26 02 Sep. 25 02 CHF
Tatal Cpen

- 14,5%75,000.00 USD
15,120,000.00 USD
44,327,000.00 USD

- 14, 640,000.00 USD
29,832,000.00

POUND STERLIMNG - U 5 DOLLAR
Jun. 20 02 Sep. 24 02 GBP
Jul. 12 02 Sep. 24 02 GBEP
Jul. 246 02 Sep. 24 02 GBP
Tatal Clased

Jul. 11 02 Sep. 25 0Z GBP
Tatal

10, 000,000.00 USD

- 5,000,000.00 USD

- 5,000,000.00 USD

¢.a0

10, 000,000.00 USD

10, 000,000.00
10,101,180.44

- 10,400,000.00

- 30,517,728.06

10, 000,000.00

- 20,416,547 .82

- 14, 525,000.00
7,697,500.00

T, 775,000.00

547,500.00

- 15,534,000.00

14, %86, 500.00

L4825

.512

L4525

464

5027497

L.499492

4994492

L.499492

b b b b b b b fb |

EFTA01552542



i0,101,180.44
10,083,417.63
29,561,352.75
10,000,000.00
59,745,950.82
1.4925

. 5395

. 555

.5534

. 544720

. 544720

. 544720
1.544629
15,447,1959.9%
T,697,500.00
T,775,000.00
30,91%,699.99
15,446,291 .66
45,365,891 .65
9, 964,754,746
10, 000,000.00
ap,517,728.08
5, 763,309.14
B0, 245,791 .96
14,925, 000.00
7,723,599,.99
T,723,599.99
0,372,199.98
15,534,000.00
45,906,199.948
136,425,688
83,417 .63

- §956,375.31
236,650,868

- 499,841.14
522,15%9.9%

- 26,099.99
51,400.01
547,500.01

- 87,708.34
459,781 .67
Currency
Amount
Counter
Currency
Counter
Amount
Contract Rate
Current Market
Farward Rate
Market Value
Recaivables USD
Market Value
Fayables USD
Unrealized
Gain/Loss USD

N ]

EFTA01552543
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Foreign Exchange Contracts
Settlement

Date

Currency

NORWEGIAN KROMWE - U 5 DOLLAR
Jun. 21 02 Sep. 25 02 HOK
Jul. 30 02 Sep. 25 02 HNCK
Tatal Cpen

cantinued

Amount

Caounter

Currency

Counter

Amount

Cantract Rate

Current Market

Forward Rate

Market WValue

Receivables USD

Market WValue

Payvables USD

Unrealized

Gain/Loss USD
T6,950,000.00 UsSD
T6,625,000.00 USD
153,575,000.00

- 10,4000,000.00

- 10,400,000.00

- 20,000,000.00

SWEDISH EROMA - U 5 DOLLAR
Jun. 21 02 Sep. 25 02 ESEE
Jul. 12 02 Sep. 25 02 SEK
Total Open

Total Foreign Exchange Contracts
53, B00,000.00 UsSD

89, 000,000.00 USD

182, 800,000.00

- 10,4000,000.00

- §9,45%5,E8685.56
19,495,865.56

L B95

L8625

. 559600

.559600

10,17%,110.36
10,136,118.87
20,315,229.03

9,38

9.3725

G.403523

G.403523

9,4974,985.31

G, 464,538.30
19,43%,523 .61

145,866, 6985.11
10,000,000.00

10, 000,000.00
20,000,000.00
10,000,000.00

G, 495, 865.56
19,495,865.56

145, 647,857.50

179,110,386

136,118,687

315,229.03

- 25,014,869

- 31,327.26

- 55,341.85

218,837,861

wd ) ] = |
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Trade Actiwvity

Realized Gain/Loss Summary
Shert Term Gain/Loss

Lang Term Gain/Loss

Mote: indicates Short Term Realized Gain/Loss
indicates Long Term Realized Gain/Loss
5

L

Capital gains and losses on sales with missing or incomplete tax cost are identified with NAA.
Trade Actiwvity by Type
Settlement

Date

Trade

Date

Settled

Jul 31 Bug 1 Furchase

Bug 1 Aug 5 Sall Option
ABug & Aug 8 Buy-Back Opt
Rug 7 Aug 9 Sell Option

J P MORGAWN PRIME MONEY MARKET FUND
INSTITUTICMAL SHARES CLASS
[FUND 829)

CHF CALL USD FUT

FX EURCPEAN S5TYLE OPFTION
FEB 20, 2003 @& 1.5

CHF FUT USD CALL

FX EURCPEAM S5TYLE QFPTION
JAN 07, 2003 @ 1.495

S5EK CALL USD PUT

FX AMERICAN S5TYLE OQFTION
mov 27, 2002 B 9.25

usoD

usoD

usoD

usoD

72,173.02

- 11,250,000

1,475,000

- 92,500,000

1.00

- 72,173.02

324,686.00

- 151,000.00

S92, 000,00

- 130,000.00

158,555, 88

- 83,500.00

194, 686.00 5

7,555.88 3

8,100.00 5

Type

Amount USD

- 251,773,862

0,00

Realized

Description

Currency

Quantity

Frice/Unit Market Cost/Proceeds
Tax Cost

Gain/Loss USD

EFTA01552546
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Trade Actiwvity by Type
Settlement

Date

Type

Settled continued

Aug 7 Aug 9 Buy-Back Opt SEEK PUT USD CALL
Bug 7 Aug 9 Write Option
Aug 1% Rug 21 Buy-Back Opt
FX EURCPEAN S5TYLE OFTION
DEC 20, 2002 @& 9.21

S5EK PUT USD CALL

FX EURCFPEAM STYLE CPTION
DEC 20, 2002 @& 9.85

NOK PUT USD CALL

Bug 19% Rug 21 Write Option
FX EURCPEANM S5TYLE OQFTION
JAN 15, 2003 @ 7T.35

KNOCEKE COUT @ 7.22

NOK PUT USD CALL

FX EURCPEAN S5TYLE OFTION
MAR 1%, 2003 @ 7.54

usoD

usD

usoD

46,050,000

- 72,375,000

91,875,000

2.70

- 302,500.00

202,500.00

- 612,000.00

209,634.50

- 402,385.50 5

242 750,00

- 58,750.00 =

continued

Realized

Description

Currency

Quant ity

Price/Unit Market Cest/Proceads
Tax Cost

Gain/Loass USD

usoD

- 44,250,000

4,480

612, 000,00

EFTA01552547
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Account Transactions by Currency
Swiss Franc Activity Summary
Amount this

Pariod

Beginning Balance

Credits

Miscellaneous Receipts
Fareign Exchange

Debits

Foreign Exchange

Ending Balance

Ewiss Franc Actiwvity by Date
Settlement

Date

Typea

Aug 20 Misc. Recelipt
Quantity Description

REF: WEITE OQFF OF OVERDEAFT
SWISS FRANC

L0a

- 310,981,288.00

.50

.50

310,981, 287.50

- .50

Amount

to Date

Realized

Amount

Gain/Lass USD

0.50

0.33

Amount USD

EFTA01552548
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Account Transactions by Currency
U 5 Dollar Activity Summary
Amount this
FPariod USD
Beginning Balance
Credits
Dividends
Swesap Account Sales
Sales, Maturities, Redemptions
Miscellaneous Receipts
Faoreign Exchange
Debits
Sweep Account Purchases
Purchases of Securities
Faoreign Exchange
Ending Balance

.0a
Year to date information is calculated on a calendar yvear basis.
1,170,535, 96

1,137,673.02

112, 757,5984.12

51, 640,323.01

357,482,032.61
0,772,498
54, 000.00
LUBE, 436,00
28,420.94

04,012, 023,11

1,111,071.00

5,000,000.00

T1,628,824.69

oa
ocunt Year
o Date USD*
5 Dollar Activity by Date
vpe
ettlemant
ate
ug 1
ug 1
ividend
ividend
uvantity Description
F MORGAN FPRIME MONEY MAREET FPEEMIER
LASS SWEEP FUND (350)
WEEF DEADLIME IS 4:320 PM EST
F MORGAM FRIME MONEY MAEREKET FUND
NSTITUTIONMAL SHARES CLASS
FUND 829)

EFTA01552549



1]

Settlement

Date

Bug 1

JFMorgan Chase Bank

2002

Account Number: ¢ 30171-00-5
FINANCIAL TRUST COMFPANY IHNC

345 Park Avenue, New York, HNY 10154-1002
Asset Account Portfelio

ARugust 01, 2002 - August 31, 2002
Fage 18 of 25

U 5 Dellar Rcotivity by Date

Type

cantinued

Quantity Description

Purchase

T2,173.02

J P MORGAWN FPRIME MONEY MARKET FUND
INSTITUTIOMAL SHARES CLASS

(FUND 829)

INCOME DIVIDEND

REINVESTED B $1.00

J.P.MOREGAN SECURITIES INC AS AGENT
TRADE DATE 07/31/02

Bug 1

ABug 2

Purchase

Sell Option

8,599.96

JP MORGAM FPRIME MONEY MARKET FPREMIEER
CLASS SWEEP FUHD (350)

SWEEF DEADLINE IS 4:30 PM EST

- 120,000,000 WOE CALL USD FUT

FX AMEREICAN S5TYLE OPTION

mov 24, 2002 @ B.

RESALE OF PURCHASED FX COPTION
TRADE DATE 07/31/702

Rug 2

Bug 5

Purchase

Sell Option

837,250

JF MORGAM FRIME MOMNEY MARKET FEREMIER
CLASS SWEEP FUND (350)

SWEEF DEADLINE IS 4:30 PM EST

- 11,250,000 CHF CALL USD PUT

FX EURCPEANM S5TYLE OFTION

FEB 20, 2003 8 1.5

RESALE OF PURCHASED FX COPTION
TRADE DATE 0Q08/01/702

Rug 5

Purchase

324,684

JF MORGAM FRIME MOMNEY MARKET FEREMIER
CLASS SWEEP FUND (350)

SWEEF DEADLINE IS 4:30 PM EST

- 324,486.00

- B37,250.00

324,686.00

- 8,559.98

837,250.00

Amount USD

- 72,173.02
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Settlement

Date

Aug B

JFMorgan Chase Bank

2002

Account Number: ¢ 30171-00-5
FINANCIAL TRUST COMPANY INC

Asset Account Portfelio
ARugust 01, 2002 - August 31, 2002
Fage 19 of 25

U 5 Dallar Actiwvity by Date
Type

continued

Quantity Description

Buy-Back Opt

7,475,000 CHF PUT USD CALL

FX EUROCFPEAN S5TYLE OQFTION

JAN 07, 2003 @ 1.495
REFURCHASE OF WRITTEN F¥X OPTION
TRADE DATE 08/0&/702

Rug B

Aug 9

Zale

Buy-Back Opt

- 151,000

JF MORGAN FPRIME MOMEY MARKET FREMIER
CLASS SWEEF FUND (350)

SWEEP DEADLINE IS 4:30 PM EST
46,050,000 SEE PUT USD CALL
FX EUROCFPEAN S5TYLE OQFTION

DEC 20, 2002 @& 9.21
REFPURCHASE OF WERITTEMW FX OPTION
TRADE DATE Q8/07/702

Aug 9

Write Option

- 72,375,000 SEEK PUT USD CALL
FX EUROPEANM S5TYLE OFTION

DEC 20, 2002 @& 9.85

WRITTEN FX CQPTION

FUT 72,375,000.00 SEK

CALL 7,500,000.00 USD

TRADE DATE Q8/07/702

Rug 9

Sell Opticon

- 92,500,000 SEK CALL USD PUT
FX AMERICAN S5TYLE OFTION

mov 27, 2002 B 9.25

RESALE OF PURCHASED FX COPTION
TRADE DATE Q8/07/702

Rug 9

Sale

- 8,000

JF MORGAM FRIME MOMNEY MARKET FEREMIER
CLASS SWEEP FUND (350)

SWEEF DEADLINE IS 4:30 PM EST
8,000.00

G52, 000,00

202,500.00

151, 000,00

- 302,500.00

Amount USD

- 151,000.00
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Settlement

Date

JPMorgan Chasa Bank

2002

Aceount Number: © 30171-00-5
FINANCIAL TRUST COMPANY INC

| I
Asset Account FPortfelio
August 01, 2002 - August 31, 2002
Page 20 of 25

U 5 Dollar Rctiwvity by Date
Type

continued

Quantity Description

Aug 21 Buy-Back Opt
%1,875,000 NOE PUT USD CALL
FX EURCPEANM S5TYLE OQFTION

JAN 15, 2003 @ 7.35

KNOCKE OUT @ 7.22

REFURCHASE OF WRITTEN F¥X OPTION
TRADE DATE 08/19/702

Bug 21 Write Option

- 94,250,000 NOE PUT USD CALL
FX EURCPEAM S5TYLE QFTION

MAR 1%, 2003 @ 7.54

WERITTEN FX OQPTION

FUT 94,250,000.00 NOK

CALL 12,500,000.00 USD

TRADE DATE 0B/19/702

612, 000,00

Amount USD

- &812,000.00
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JPMorgan Chasa Bank

2002

Aoecount Number: © 30171-00-5
FIMNANCIAL TRUST COMPANMNY IMNC

Asset Account Portfelio
August 01, 2002 - August 31, 2002
Page 21 of 25

In Case of Errors or Questions Abeut Your Electronie Transfers.

Contact vourMorgan Teamat one ofthe telephonenumbers on the frontk of this statement or write us at Il
I I - =con 2= you can, if you think yourstatement

iz wrong or if vou needmore informatien about a transfer
on the statement. We must hearfrom wyou no laterthan 40 days afterwe sent you the FIRSTstatement on w

hieh the errorer preblem appesared. (1) Tellus yourname and account number. (2) Describethe erroroar t
he transferyvou are unsure about, and explainas clearly as
vau can why you beliewve it 15 in erroroer why you need mere infermatioen. (3) tell us the dollarameunt

of the suspected error. Ifyvou contact us orally, you must send us your complaint or gquestion in wri
ting within 10 business days in order to preserveyour rights. We will

investigatevourcomplaint and will correct any errorprompbtly. Ifwe take more than 10 business davs to
de this (20 days feor purchases using yourdebit card or for internaticnaltransactions),we will credi
t youraccount for the amount you think is in error, so that you will have

the use ofmoneyduring the time it takes us to complete cur investigation.

In case of errors or guestions about your statement, including your line of credit.

If yvou think that your statement is incorrect or if wou need more information about a transaction on
vour statement including a line of credit transaction, you must write to us on a separate sheet des
cribing the error and send it to: JPMaorgan

Private Bank, We must hear from veu no 1
ater than 60 days after the statement on which the error or problem appeared is sent. You can contac
t your client service specialist but

doing so will not preserve vyvour rights.

In your letter, please provide the following information: (1) your name and account number; (2) the

daollar amount of the suspected error; and (3) a description of the error and explanation, if you can
, why wyou believe there is an error. If you need

more information, vou must describe the item you are unsure aboub.

The JPMorgan Funds or The JPMorgan Institutional Funds or The American Century Funds

J.P.Margan Funds Distributer, Inc. is the distributoer of the J.P.Morgan Funds and American Century I
nvestment Services Inc. is the distributor of the AEmerican Century Funds. JPMorgan Investment Manage
ment Inc. and American Century Investment Management serve as

investment advisors to their respectivefund families. Shares of the funds are not bank deposits and

are not guaranteedby any bank, government entity, or the FDIC. Return and share price will fluctuate
and redemption wvalue may be more or less than original cost. While the

moneymarket funds seekto maintain a stable net asset waluecf$1.00 pershare, there is no assurancethat
they will continue to do so. The estimatedannualincome and dividendyieldfigures for mutual funds re
presentthe funds® most recentincome dividendannualized.

If you have chosen one of the sweep mutual funds, vou are notified that positions in the Prime Maoney
Market Sweep Fund represent holdings in the JPMorgan Prime Money Market Fund; positions in the Fede
ral Money Market Swesp Fund

represent holdings in the JPMorgan Federal Money Market Fund; and positions in the Tax Exempt Money

Market Sweep Fund represent hoeldings in the JPMoargan Tax Exempt Meney Market Fund.

JFMorgan Private Bank is the marketing name for the private banking business conducted by J.P.Morgan
Chase & Co. through its subsidiaries worldwide, including JPMergan Chase Bank, J.P. Mergan Trust Co
mpany, H.A. and J.P. Morgan Securities Inc.
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J.P. Morgan Sacurities Inco.
2002

Account Mumber: 161121381
FIMNANCIAL TRUST COMPANMNY IMNC

Margin Account Portfolio

August 01, 2002 - August 31, 2002
Page 22 of 25

Margin Bcecount Portfaolio

ABugust 1 - August 31, 2002

Table of Contents

Partfolis Summary

Account Officers

Service Specialist: MRNNINO/DORREZIO
Page

23

All positions in this Margin Account Portfolic are held in custody at J.P.
Securities Inc. ("JPMSIM™).

Member SIPC.

Margan
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J.P. Morgan Sacurities Inco.
2002

Account Mumber: 161121381

Margin Account Portfolio
August 01, 2002 - August 31,
Page 23 of 25

Overviaw

Portfolio Summary

Market Walue USD

Total

Aug 31

G000

Estimated Annual

Income USD

2002

EFTA01552555



OB

J.P. Morgan Sacurities Inco.
2002

Account Mumber: 161121381
FIMNANCIAL TRUST COMPANMNY IMNC

Margin ARccount Portfolio

August 01, 2002 - August 31, 2002

Page 24 of 25

IMPORTANT INFORMATION ABOUT YOUR STATEMENT

Caontact your client service specialist if vou think your statement is incorrect or vou regquire addit

ional infeormation about a transaction on your statement.

IMPORTANT INFORMATION ABOUT YOUR JPMSI MARGIN ACCOUNT

If there are any errors or omissions on this statement, or if you have any questd it, pleas

e contact yvour JPMSI Rccount Representative or JPMSI Compliance Department at .

Flease keep the following in mind when using this statement to track your JPMSI brokerage actiwvity:

This statement combines vour general margin account with the special memerandum account reguired by

Section 220.6 Regulation T.

As required by Regulation T, a permanent record of your separate account is available upon your regu

est .,

Important Informaticon about pricing and Valuations.

FPrices, scme of which are provided by pricing services or other sources which we deem reliable, are

not guaranteed for accuracy or as realizable wvalues

Free credit balances in your account are not segregated and may be used in the operation of JPMSIs b

usiness, subject to the limitations of SEC Rule 15¢3-3. Unless otherwise instructed, JPMSI or its ag

ents and depositories will hold yeur securities. Upon

yvour demand, JPMSI will pay to you the amount of yvour free credit balance, and will deliver to vou f

ully-paid securities held en your behalf.

Interest will be charged on any debit balance; the method of calculating interest is described in a

letter sent to all margin customers. Upon written reguest, JPMSI will supply you with ocur most recen

t statement reguired to be furnished to customers

under SEC Rule 17a-5ic).

If a partial call is made with respect to an issue of securities included in your Margin Account we

will allocate the call by a method we deem fair and equitable.

You should have received separate JPMSI trade confirmations for esach securities transaction. Rll tra

nsactions are subiect to the terms and conditions stated on the reverse side of such confirmations a

nd are subject to the constitution, by-laws, customs

and interpretations of the marketplace where executed and governed by and construed in accordance wi

th the laws of the state of New Yerk and all applicable fedaral laws and regulations.

You must promptly advise JPMSI of material changes in your investment objectives or financial situat

ion. Unless you inform JPMSI otherwise, JPMSI will consider the infermation currently in its files t

o be complete and accurate.

JFMSI is reguired by law te repert to the Internal Revenue Service all dividends and/or interest inc

ome on bonds credited to your account during calendar year. FPlease retain all vour statements to ass

ist wou in preparing your income tax returns.

A financial statement of JPMSI is awvailable for your perscnal inspection at its offices, or a copy o
f it will be mailed upon your written reguest.

JPMEI is nok a bank and is a separate legal entity from its bank or thrift affiliates, including JPM

CE. The securities sold, offered or recommended by JPMSI:

(1) Are not insured by the Federal Depesit Insurance Corporatien, or any other governmental agency;
[2) Are not deposits or other cbligaticons of JPMEI's bank or thrift affiliates (unless otherwise ind

icated), and are not guaranteed by or the responsibility of any such affiliates(unless explicitly st

ated otherwise); and

(3) Involve investment risks, including possible loss of the principal invested.

JFMEI's banking affiliates may be lenders to issuers of securities that JPMSI underwrites, in which

case proceeds of offerings underwritten by JFMSI may be used for the repayment of such loans, and yo

u should refer to the disclosure documents relating

to particular securities for discussion of any such lending relationships.

The Federal Reserve reguires that JPMSI ebtain vour consent before it can obtain certain information
from its bank or thrift affiliates, including their credit evaluation of you. We will assume that v

our caentinuing te transact business with JPMSI will

constitute wour consent to the sharing of such information by JPMEI and its bank or thrift affiliate

%, to the extent permitted by law.

JFMorgan Private Bank iz the marketing name for the private banking business conducted by J.FP. Marga

n Chase & Co. through its subsidiaries worldwide, including JPFMCE and JPMSI.
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JFMSI is a member of the Securities Investor Protection Corporation (SIPC), a not—-for-profit members
hip corporation funded by broker-dealers registered with the Securities and Exchange Commission. Sec
urities and cash held for a customer account at

JPMEI are protected up to an amount of £50,000,000. The first 500,000 of protection, which includes
up to 5100, 000 of protection for cash, is provided by SIPC. The balance of the protection, which in
=ludes up to an additienal 900,000 of protection

for cash, is provided by a separate Excess Securities Bond issued by Travelers Casualty and Surety C
ompany of America. This SIPC and excess SIPC protection dees not protect against lesses from fluctua
tigns in the value of the securities. Assets held in

custody by JPMCE are not subject to SIPFC coverage.
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