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Portfolio Summary

Met Worth Summary

Asset

FPortfolia USD

Assets (Long)
Cash & Short Term
Equities

Other

Options
Liabilities (Short)
Total

Options

FX Gain/Loss
Acerued Incoms
Tatal Net Worth
Income Summary
Taxable Interest
Dividends

Tatal

92, 356,960.21
3B, 510,764.12
16,201,579.50
a7,044,260.00
600, 356.5%9

- 3,781,128.38
- 3,79%1,128.36
88,565,831.85
7,461,823 37
44,796 .88

G5, 072,452.10
Margin
Partfalia USD
161121381

00

00

00

00

00

00

00

00

=R ps =N =y =g

G2, 356,960.21

38,510,764.12

16,201,5759.50

a7,044,260.00

&00,356.59

- 3,791,128.35

- 3,7%1,128.358

BB, 565,831.85

T,461,823.37

44,796, 88

95, 072,452.10

This Pericd

90, 551.53

%0, 551.53

Year to Date

258,350.00

557,237.64

B15,587.64

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

JPMCE and JPMSI in accounts listed on the froant 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

(unless otherwise indicated), and are subject to investment risks, including possible loss of the pr
incipal amount invested.

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

Tatal USD

EFTA01552886
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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 ar 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

42% Cash and Short Term

1E% Equities

40% Other

Market Value USD

Jun 30

Cash & Short Term

Equities

Other

Options

Tatal

Faoreign Exchange

Accrued Income

Total Portfolic Value

ag,5140,764.12

16,201,579.50

37,044,260.00

- 3,180,771.77

88,565,831.85

T,461,823.37

44,796.88

G5, 072,452,108

Income Summary

Taxable Interast

Dividends

Tatal

Met Gain/Loss Summary

Met Short Term Gain/Loss

Tatal

Market WValue USD

May 31

24, 586,661.21

13,945,359.54

- 4,217,3%96.71

104,314, 624.04

10,705,399, a0

50, 551.53

115,110,575.17

Tax

Cast USD

38,5140,764.12

365, 540,000.00

- 2,297,686.00

72,753,078.12

Estimated Annual

Income USD

400,511 .94
Yield

&

1.0

0.0

0.0

400,511 .94

M/E N/R

0.5

This Pericd USD
%0, 551.53

50, 551.53

Year to Date USD*
258,350.00

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

EFTA01552889



557,237.64

B15,587.64

Fealized This Period USD Realized Year to Date USD*
818,064,509

B18,064.59

*¥Year to date information is caleulated on a calendar yvear basis.
Exchange Rates

Epot Rates as of June 30, 2003

Market walue of Options iz not included in pie chart.
Currancy

AUD

CHF

EUR

Exchange Rate

GLEeTOE

1.354%

1.1484

2,141,772.18

2,141,772.18

Unrealized USD

- 3B8,825.02

- 3B8,B25.02

EFTA01552890
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Exchange Rates
Spot Rates as of June 30, 2003
Currency
GEF
HED
JEBY
MXH
NOK
NED
ZAR
Exchange Rate
1. 6500
T.7982
120.0750
10.4240
T.2184
.5854
T.51040

EFTA01552891
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Cash and Short Term

Summary by Maturitwy

Current Market Value

usoD

Adjusted Cash Balance

Total

38,5140,764.12

38, 510,764.12

Estimated Annual Income

usoD

400,511.94

400,511.94

Current yield is displayed for instruments with no maturity and ¥YTM on market is displaved for instr

uments that mature.

Cash and Short Term by Type

Descripticon

Cusip/SL&P/Moody’s Rating

Cash

JP MORGAM INSTITUTIOHNAL PRIME MOMNEY

INSTITUTIOMAL CLASS SWEEP FUND (EB29)

[SWEEP DEADLINE IS 4:30 PM EST)

T-Day Annualirzed Yield: 1.03%

PROCEEDS FROM PENDING SALES

Adjusted Cash Balance

UsD 38,288,014.12

1.00

1.00

ig,288,014.12

38,288,014.12

44,796,885

uso

222,750

1.00

1.00

222,.750.00

38, 510,764,122

222,.750.00

38,510,764.12

44,796,888

398,155.34

1.04

Currency/

Unit Caost

Adjusted

Account Type

Quantity

Original

Market

Frice

Tax Cost

Adjusted

Original

Market WValue USD

Acerued Interast USD

Unrealized

Gain/Loass USD

Estimated Current

Annual

Yield/

Income USD YTM %

Current

2,316.4d

1.04

400,511.94 1.04

EFTA01552892
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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 USD

Estimated

Unrealized

Gain/Loss USD

Annual Dividend

Incame USD Yield %

TOOD TIHC

890333-10-7 TOD

usoD

Total Eguity

B00, 078

800,078

20.25

16,201,579.50

16,201,579.50

MN/R

0.00

M/ R

g.0a

EFTA01552893
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Other

Structured Investments in Alphabetical Crder
Description

& MONTH FX BULLISH AUD DEPOSIT
100% PRINCIPAL PEOTECTICN IN AUD
JP MORGAM CHASE LONDON
MATURITY DATE 127872003
618994-92-2

Bearer

i MONTH FX BULLISH AUD DEROSIT
100% PRINCIFAL PREOTECTION IN AUD
JP MORGAMN CHASE LONDON
MATURITY LDATE Q970872003
619998-9A-7

Bearer

1 MONTH FX BULLISH M¥M DEPOSIT
100% PRINCIFPAL FROTECTED IN
M¥N DOLLARE JF MORGAN CHASE LONDON
MATURITY DATE 9/10/72003
619998-9B-5

Bearer

Tatal Cther

Market Value USD

Currency

AUD

Quantity

20,000,000

Unit Caost

100,00

Price/Unit

59,6054

Tax Cost

13, 270,000.00

Accrued Income USD

13, 3e0,000.00

Unrealized Estimated RAnnrual
Gain/Loss USD

S0, 000.00

Incame USD Yield %

M/ R

JFMorgan Chase Bank

2003

Account Number:

FINANCIAL TEUST COMPAMNY INMC
I e York, MY 10154-1002
Asset Account Portfelio

Juns 01, 2003 - June 30, 2003
Page 8 of 51

AUD

20,004,000

100.00

100,008

13, 270,000.00

13,414,000.00

144, 000,00

M/R

MEM 107,250,000

100,00

99,8202

10,000,000.00

10,270,260.00

270, 260,00

M/ R

147,250,000

i6,540,000.00

3T, 044,260.00

504, 260,00

EFTA01552894
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Options

Faoreign Exchange

Description

Cusip

HED PUT USD CALL

FX EURCPEANM S5TYLE OFTION

SEF 23, 2004 @& T.833

YHEKDPA-RH-Z

NOK CALL USD PUT

FX EUROCFPEAN S5TYLE OQFTION

SEP 26, 2003 B B.85

NOKCA-BJ-Z

F JFY CALL USD PUT

F¥X EURODFPEARMN STYLE OCOFPTION

JUL 02, 2003 @ 110.

XIJPYCA-DA-Z

NOK CALL USD PUT

FX EURCPEANM S5TYLE OQFTION

JUL 11, 2003 & &.75

XNOKCA-BFP-Z

MXM FPUT USD CALL

FX EURCPEAN S5TYLE OFTION

SEP 08, 2003 @& 11.3

IMXNPA-RF-Z

CHF CALL USD FUT

FX EURCPEAN S5TYLE OPFTION

DEC 11, 2003 @ 1.2

XCHFCA-CQ-2Z

CHF

12,000,000 UsSD 10,000,000.00 OSD

107,300.00

107,300.00

28,577.28

- T8,722.72

M¥XW - 113,000,000 USD - 10,000,000.00 USD

- 487,000.00

- 487,000.00

- 42,88%9.15

444,110.85

NOK

&7, 500,000 UsSD 10,000,000.00 OSD

146, 000,00

146, 000,00

132,30

- 145,8&87.70

JBY

0 UsD

.00 UsSD

¢.a0

G.a0

NOK

41,104,000 USD

B, 000, 000.00 USD

120,600.00

120,a600.00

34, 838,42

- 85,761.58

Counter

Amount Currency

Counter Premium

Amount Currency

Premium

Lacal

Premium

usoD

Current Market

Value USD

Unrealized

Gain/Loass USD

HED 156,660,000 USD 20,000,000.00 USD

EFTA01552895
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i1z, z280.00
101,072,333
- 211,207,867
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Faoreign Exchange
Description
CHF CALL USD FPUT
FX EURCPEAM S5TYLE QFPTION
DEC 11, 2003 @ 1.2
XCHFCA-CR-Z
CHF CALL USD PUT
FX EURCPEANM S5TYLE OQFTION
MAR 15, 2004 8 1.15
XCHFCA-CH-Z
CHF FPUT USD CALL
FX EURCPEAN S5TYLE OPFTION
SEP 16, 2003 @ 1,38
XCHFFA-DE-Z
CHF CALL USD FPUT
FX EURCPEANM S5TYLE OFTION
MAR 16, 2004 @& 1.175
XCHFCA-DC-2
NEZD PUT USD CALL
FX EUROCFPEAN S5TYLE OQFTION
DEC 23, 2003 @& .5515
ENOCK IN @ .5200
INZIDPA-RQ-Z
CHF PUT USD CALL
FX EURCPEAN S5TYLE OPFTION
oCZT 06, 2003 @ 1.4:2
XCHFPA-DH-Z
GEF CALL USD FPUT
FX EUROPEANM S5TYLE OFTION
DEC 11, 2003 @ 1.575
XGBFCA-HA-Z
GEFP
- 5,000,000 S - 7,875,000.00 USD
- 136,238.00
- 136,238.00
- 400,1%6.50
- 263,958.50
CHF
- 6,975,000 USD - 4,911,971.83 USD
- 91,092.00
- 91,4092.00
- 16,440.14
74,651,886
MED - 10,000,000 USD - 5,515,000.00 UsSD
- 27T8,298.00
- 278, 298,00
- 38,997.30
239,300,770
CHF
58,750,000 UsSD 50,000,000.00 USC
420,65%0.00
420,6%0.00
211,632,148
- 209,057.81
CHF - 1&,560,000 UsSD - 12,000, 000.00 USD
- 281,032.00
- 281,032.00
- 80,574.34
200,457.66
CHF
80,500,000 UsD T0,000,000.00 USC
543,848.00
543,848.00
192,538.29
- 351,309.71
Caounter
Amount Currency
cantinued
CHF

EFTA01552897



12,000,000 Usp 10,000,000.00 USD
106,200.00
106,200.00
2B,577.2B

- 17,822.72
Counter Premium
Amount Currency
Premium

Local

Premium

osD

Current Market
Value USD
Unrealized
Gain/Loss USD

EFTA01552898
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Faoreign Exchange

Description

NOK PUT USD CALL

FX EURCPEAM S5TYLE QFPTION

JUL 14, 2003 @& T.33

XNOKPA-DS-Z

EUR FPUT USD CALL

FX EURCPEANM S5TYLE OQFTION

ooT 16, 2003 @ 1.

XEURFPA-ID-Z

EUR CALL CHF FPUT

FX EURCPEAN S5TYLE OPFTION

ocT 20, 2003 @ 1.495

(EURCA-QM-Z

NOK PUT USD CALL

FX EURCPEANM S5TYLE OFTION

oCT 24, 2003 @ 7.2

KMOCK IN @ T7.60

XNOKPA-DU-Z

NOK PUT USD CALL

FX EURCPEAN S5TYLE OFTION

ocT 34, 2003 @ 7.1

KMOCE-IN @ T7.55

XNOKFPA-DH-Z

NOK PUT USD CALL

FX EURCPEAM S5TYLE QFPTION

ocT 30, 20032 @ 7.1

KNOCE-IN @ 7.55

XNOKPA-DW-Z

MoK - 35,500,000 USD - 5,000,000.00 USD

- 154,775.00

- 164,775.00

- 127,141.83

T, 833,17

NOK - 56,800,000 usp - &,000,000.00 UsSD

- 2682,200.00

- 262,200.00

- 203,426,593

58, 773,07

MOK - &5,594,995.20 UsSD - %,110,41e.00 USD

- 265,958.00

- 2585,958.00

- 169,010.10

G5, 247,480

EUR - 20,000,000

CHF - 2%,800,000.00 UsSD

- 110,023.00

- 110,023,400

- T81,943.20

- &71,920.20

EUR

50,000,000 USD 50,000,000.00 USD

300, 000,00

300,000.00

2,988,540

- 287,011.50

Counter

Amount Currency

continued

MoK - 73,300,000 USD - 10,000,000.00 USD

- 227,000.00

- 227,000.00

- 10,584.52

216,415.48

Counter Premium

Amount Curreancoy

Fremium

Local

Fremium

EFTA01552899
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Current Market
Value USD
Unrealized
Gain/Loss USD
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Faoreign Exchange
Description
NMZD PUT USD CALL
FX EURCPEAM S5TYLE QFPTION
MOV 0&, 2003 @ .56
KNOCK IN @ .53
NEDFPA-BE-Z
ZAR PUT USD CALL
FX EUROCFPEAN S5TYLE OQFTION
FEB 10, 2004 & 7.5
KNOCKE oUT @ 7.03
XZARPA-RF-Z
JEFY PUT USD CALL
FX EURCPEAN S5TYLE OPFTION
FEE 13, 2004 & 11¢
KMOCK OUT @ 112
XJPYPA-JD-Z
JBEY PUT USD CALL
FX EURCPEANM S5TYLE OQFTION
FEB 17, 2004 & 118
KNOCEKE OUT @ 113
XJPYPA-JH-Z
AUD PUT USD CALL
F¥X EURODFPEARMN STYLE OCOFPTION
MAR 02, 2004 & .&5
KNOCK QUT @.8750
XAUDPA-BE-Z
NOK PUT USD CALL
FX EUROPEANM S5TYLE OFTION
MAR 03, 2004 B 6.85
KNOCK IHN FX¥ OPTICN TRIGGERED @ 7.00
KNOCKE OUT @ &.65
YNOKPA-EE-Z
NOK - &8,500,000 USD - 10,000,000.00 USD
- 200,080.00
- 200,0%0.00
- 611,803.64
- 411,713,654
AUD - 20,000,000 USD - 13,000,000.00 USD
- 308,100.00
- 308,100.00
0,00
308,100.00
JPY -1,218,000,000 Uusc - 10,500, 000.00 USD
- 139,104.00
- 139,104.00
- 347,422 32
- 208,318.32
JPY -1,160,000,000 UsSD - 10,000, 000.00 OSD
- 162,750.00
- 182,750.00
- 344,937.860
- 182,187,680
ZAR - 12,750,000 USD - 1,700,000.00 USD
- &6,130.00
- &86,130.00
- 105,411.39
- 39,281.39
Counter
Amount Currency
continued
MZD - 20,000,000 USD - 11,200,000.00 USD
- 319,200.00
- 319,200.00
- &67,5%18.40
251,281.60
Counter Premium
Amount Curreancoy
Fremium

EFTA01552901



Lacal

Premium

osD

Current Market
Value USD
Unrealized
Gain/Loss USD
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Faoreign Exchange
Description
EUR FPUT USD CALL
FX EURCPEAM S5TYLE QFPTION
DEC 15, 2003 @ 1.145
XEURPA-JS-Z
AUD PUT USD CALL
FX EURCPEANM S5TYLE OQFTION
MAR 25, 2004 @& .87
KNOCK OUT @ .68
XAUDPA-BO-Z
F EUR FUT USD CALL
FX EURCFPEAM STYLE CPTION
MAR 31, 2004 8 1.15
KNOCK QUT @ 1.175
YEURFPA-JV-Z
Total Foreign Exchange
Exchange-listed options are valued using market prices at the close of business for statement date.
Over-The-Counter (OTC) options are walued at Mid-Market, unless otherwise agreed.
Zee: Important Information about Pricing and Valuations.
- 2,29%7,686.00
- 3,180,771.77
- 893,085,592
EUR - 11,739,130.43 UsD - 13%,49%,495%9_9% USD
- 222,.750.00
- 222,750.00
G.a0
222,750.00
AUD - 20,000,000 USD - 132,400,000.00 USD
- 246,426.00
- 246, 426,00
- 73,589.40
172,836,560
Counter
Amount Currency
cantinued
EUR - 15,000,000 UsSD - 17,175,000.00 USD
- 386,43B8.00
- 386,438.00
- 368,841.860
17,596.40
Counter Premium
Amount Currency
Premium
Local
Premium
usoD
Current Market
Value USD
Unrealized
Gain/Lass USD
Important Information about Pricing and Valuations
Frices, scme of which are provided by pricing services or other sources which we deem reliable, are
not guaranteed for accuracy or as realizable values.
WValuatiens of over-the-counter deriwvative transactions, including certain derivatives-related deposi
t products, have been prepared on a mid-market basis. These wvaluations are indicative wvalues as of t
he close of business of the date of this statement
and, except as otherwise agreed in writing, these valuations 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 transactions or
securities could be ligquidated as of the date of this statement. We do not warrant their completenes
5 or accuracy. These wvaluations are derived from proprietary models based upon wall recognized finan
cial principles and we have, when necessary to
calculate the present value of future cash flows, made reasonable estimates about relevant future ma
rket conditions. Valuations based on other models or different assumptions may vield different resul
ts. Morgan expressly disclaims any responsibility
for (1) the accuracy of the models or estimates used in deriving the valuations, (2) any errors ar o
missions in computing or disseminating the waluaticons, and (3) any uses to which the valuations are
put. Waluations are provided for information

EFTA01552903



purposes only and are intended solely for your own use. Flease refer to the trade confirmation for d
etails of esach transaction.
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Outstanding Foreign Exchange Contracts

Net Currency Exposure Summary

Swiss Franc

Eura Currency

Mexican MHew Pesa

MNoarwegian Krone

M Eealand Dollar

U 3 Dallar

Value in Currency

25,882,500.00

T,500,000.00

107,925, 000,00

97, 940,150.00

47, 000,000.00

- 70,5976,470.96

Gain/Loss Summary

Total Unrealized Closed

Value in USD

Tatal Unrealized Open

Total Unrealized Gain/Loss

4,998, 263,50

2,463,559.87

T,461,823.37

Foreign Exchange Contracts

Settlement

Date

Trade Date

SPECULATIVE

AUSTRALIA DOLLAR - U 5 DOLLAR

May. 1 03 MNov. 5 03 AUD

May. 8 03 MNov. 5 03 AUD

Jun. 4 03 Nov. 5 03 AUD

Total Claosed

Jun. 25 03 Jul. 28 03 AUD

Jun. 2 03 Dec. 5 03 AUD

Total Open

Total

20,000,000.00 USD

20,000,000.00 USD

- 40,400,000.00 USD

0,00

- 20,400,000.00 USD

20,000,000.00 USD

000

0,00

CANADIAN DOLLAR - U 5 DOLLAR

Apr. 20 03 Wow. 3 03 CAD

May. 5 03 MNovw. 3 03 CAD

14,514,000.00 USD

- 14,510,000.00 USD

- 12,430,000.00

- 12, 666,000.00

26,1440,000.00

1,044,000.00

13,294,000.00

- 13,040,000.00

254, 000,00

1,288, 000.00

- 10,400,000.00

10,112,202.94

L8215

L6333

. B8535

L8647

. 652

LBB2354

LBB2354

LBB2354

LBBE550

LB60471

oD oo Do

EFTA01552905



13, 247,088,772
13,247,088.72
26,140,000.00
52, 634,177.44
13,294,000.00
13,205,422 06
26,503,422.08
79,137,599.50
1.451

1.4346
1.368692
1.3686492
10,601,362.32
10,112,202.94
12,430,000.00
12,666,000.00
26,494,177.44
51,590,177.44
13,370,994 .28
13, 040,000.00
26,410,994 28
TE,001,171.72
10, 000,000.00
10,601,362.32
817,088,772
SE1,088.72

- 354,177.44
1,044, 000.00
- 76,5994.28
169,422, 06
92,427 .78
1,136,427.78
601, 362,32

- 489,159.38
Currency
Amount
Counter
Currency
Counter
Amount
Contract Rate
Current Market
Farward Rate
Market Value
Recaivables USD
Market Value
Payables USD
Unrealized
Gain/Loss USD

EFTA01552906



06

Trade Date

JFMorgan Chase Bank

2003

Account Number:

FINANCIAL TRUST COMPANY INC

, New York, NY 10154-1002

Asset Account Portfelio
June 1, 2003 - June 30, 2003
Fage 15 of 51

Foreign Exchange Contracts
Settlement

Date

Currency

May. 1 03 Nov. 5 03 CRAD
May. 5 03 MNov. 5 03 CAD
Tatal Clased

SWISS FRANC

May. 8 03 MNow. 5 03 CHF
Dec. 12 02 Dec. 15 03 CHF
Dec. 13 02 Dec. 15 03 CHF
Jan. 15 03 Dec. 15 03 CHF
Apr. 24 03 Dec. 15 03 CHF
Tatal Cpen

continued

Amount

Counter

Currency

- 14,510,000.00 USD
14,5140,000.00 UsSD

000

- 0 5 DOLLAR
26,050,000.00 USD

7,178, 000.00 USD
14,290,000.00 USD

- 13,765,000.00 USD

- 7,770,500.00 USD
25,982,500.00

EURO CURRENMCY - U 5 DOLLAR
Apr. 30 03 Hov. 5 03 EUR
Apr. 320 03 MWow. 5 03 EUR
May. 7 03 Nov. 5 03 EUR
Jun. 4 03 Nov. 5 03 EUR
Jun. & 03 Now. 5 03 EUR
Jun. & 03 Nov. 5 03 EUR

Dec. 12 02 Dec. 15 03 EUR
Dec. 12 02 Dec. 15 03 EUR
Mar. 12 03 Dec. 15 03 EUR
Mar. 12 03 Dec. 15 03 EUR

Tatal Clased

Jun. 25 03 Jul. 2 03 EUR
Jua. 25 03 Jul. 2 03 EUR
Jun. 25 03 Jul. 2 03 EUR
Jun. 20 03 Jul. 24 03 EUR
Jun. 24 03 Jul. 24 03 EUR
May. 7 03 May. 10 04 EUR
15, 000,000.00 USD
10,000,000.00 USD
10,000,000.00 USD

- 10,400,000.00 USD

- 12,500,000.00 USD

- 12,500,000.00 USD
5,000,000.00 USD
1,500,000.00 USD

- 5,000,000.00 USD

- 1,500,000.00 0SD

0.00

5,000,000.00 USD

B, Q00,000,000 USD

- &,000,000.00 OSD
10,000,000.00 USD

- 15,000,000.00 USD

15, 000,000.00 USD

- 20,000,000.00

- 5,000,000.00

- 10,400,000.00
10,000,000.00
5,747,411.24

- 19,252,588. 76

EFTA01552907



- 16,650,000.00
- 11,111,000.00
- 11,320,000.00
11, 601,000.00
14,582,500.00
14,531,250.00
- 5,044,000.00
- 1,510,500.00
5,440,000.00
1,635,750.00
2,155,000.00
-'5,760,000.00
- §,947,400.00
6,916, 800.00

- 11,602,000.00
17,178,000.00
- 17,002,500.00
.11

L1111

.132

L1601

.1666

.1625

L0088

.007

L0B8

L0805

.152

.1579

.1528

L1602

.1452

.1335

.873956
L873956
L873956
L87395§
L873956
.873956
.874851
.874851
874851
.874851
L8T0856
.870856
L8T0856
L871473
L871473
.877568

.3025

L4356

.429

L3765

.352

. 350580
.349403
.349403
.349403
.349403
19,288,011.82
5,319,390.43
10,585,870.35
10, 000,000.00
5,747,411.24
50,944, 6B3.84
17,163,335.91
11,442,223.94
11,442,223.94
11, 601,000.00
14,582,500.00
14,531,250.00
5,715,256.28
1,714,576.88
5,440,000.00
1,635,750.00
85,268,116.95
5,741,476.79
6, 889,772.15
6,916, 800.00
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11,474,818.43
17,178,000.00
17,092, 6B6.79
20,000,000.00
5,000,000.00
10,000,000.00
10,200,809.33
5,758,473 .58
50,95%,282.91
16, 650,000.00
11,111,000.00
11, 320,000.00
11,442,223.94
14,302,779.92
14,302,779.92
5,044,000.00
1,510,500.00
5,715,256.28
1,714,576.88
93,113,116.94
5,760,000.00
B, 947,400.00
B, 889,772.15
11,602,000.00
17,212,227 .64
17,002,500.00
- 711,988.18
319,39%0.43
589,870,335

- 200,809.33
- 11,062.34

- 14,598,007
513,335.91
331,223,994
122,223.94
158, 77a4.08
279,720.08
228,470.08
6T1,256.28
204,074,688

- 275,256.28
- TB,826.88
2,155,000.01
- 1B,523.21

- 57,827.85
27,027.85

- 127,181.57
- 34,227.84
90, 186.79
Counter
Amount
10,097,425.19
- 10,113,612.60
95, 015.53
Cantract Rate
1.437

1.4347
Current Market
Forward Rate
1.368842
1.368842
Market Value
Receivables USD
10,097,425.19
10, 600,201,862
41,411,192.07
Market Valuse
Payvables USD
10,600,201 .62
10,113, 812.60
41,315,176.54
Unrealized
Gain/Loss USD
- 502,776.43
4B6,589.02
95, 015.53
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Trade Date

JFMorgan Chase Bank

2003

Account Number:

FINANCIAL TRUST COMPANY IHNC
, Mew York, HNY 10154-1002

Asset Account Portfelio

June 1, 2003 - June 30, 2003

Fage 16 of 51

Foreign Exchange Contracts

Settlement

Date

Currency

Jun. & 03 May. 10 04 EUR

Tatal Cpen

Tatal

Dec. 13 02 Dec. 15 03 GBP

Jun. & 03 Dec. 15 03 GEBP

JAPANESE YEN

cantinued

Amount

Counter

Currency

- 7,500, 000.00 USD

7,500,000.00

T,500,000.00

POUND STERLIMNG - U 5 DOLLAR

Total Closed

- 0 5 DOLLAR

Dec. 13 02 Dec. 15 03 JPY

Jan. 23 03 Dec. 15 03 JPY

Total Closed

Jun. 17 03 Dec. 1% 03 MM

Jun. 1é 03 Jul. 2 03 NOK

Jun. 10 03 Jul. 14 03 HOE

Dec. 11 02 Des. 15 03 MNOE

Dec. 11 02 Dec. 15 03 HOE

Dec. 12 02 Dee. 15 03 HOE

Dec. 12 02 Dec. 15 03 HOE

Dec. 13 02 Dec. 15 03 MO

Dec. 13 02 Dec. 15 03 HOE

Dec. 13 02 Dec. 15 03 MO

Jan. 15 03 Dec. 15 03 HOE

Apr. 24 03 Dec. 15 03 NOK

May. 21 03 Dec. 15 03 MNOK

Tatal Cpen

1,184,500,000.00 USD

- 1,184,500,000.00 USD

0,00

MEXICAN MEW PESO - U 5 DOLLAR

NORWEGIAN KROWE - U 5 DOLLAR

107,925, 000.00 USD

- 55,273,600.00 USD

31,948,750.00 USD

T3,135,000.00 UsD

38, 025,000.00 USD

37,5a60,000.00 USD

37,465,000.00 USD

74, 370,000.00 USD

3T, 275,000.00 USD

36, 350,000.00 USD

- 71,800,000.00 USD

- 72,625,000.00 USD

- &8,490,000.00 USD

97, 940,150.00

- 10,000,000.00

10,171,453.08

171,453.06

- 10,400,000.00

8,000,000.00

- 4,544,630.16

- 9,614,699.53

- 5,000,000.00

- 5,000, 000.00

- 5,000,000.00

- 9,962,491.63

- 5,000,000.00

- 4,885,424,.37

EFTA01552910



10, 000,000.00
10, 000,000.00
10,000,000.00
- 11,00%,245.69
118.65

116.65
119.421422
119.421422
5,935,403.35
10,171,453.06
20,106, 856.41
10.7925

. 9092

.03

605

605

.512

.493

465

455

.4405

1B

L2625

849
D.665042
.219707
227547
.29396
.29396
.29396
.29396
.28396
.29396
.29396
.29396
.29396
.20396
10,115,716.35
8,000,000.00
4,420,414.22
10,026, 788.02
5,213,216.85
5,149, 465.48
5,136,441.00
10,196,106.17
5,110,392.06
4,983,574.82
10, 000,000.00
10,000,000.00
10, 000,000.00
BB, 236,398.62
10, 000,000.00
5,935,403.35
18,935,403.35
10, 000,000.00
7,655,934.28
4,544,630.16
5, 616,699.53
5,000,000.00
5,000,000.00
5,000,000.00
5,962,491.63
5,000,000.00
4,885,424.37
5,843,759.89
8,956, B67.16
5, 389,959.82
85, B855, 766.84
- §4,596.65
236,049.71
171,453.06
115, 716.35
344,065.72

- 124,215.54
410,088.49
213,216.85
149, 465.48
136,441.00
233,614.54
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110,352.06
88, 150.45
156,240.11
43,132.84
£10,040.18
2,380,631.78
5,000,000.00 USD

- 5,000,000.00 USD

0.00

Caounter

Amount

8,683, 500.00

- 8,533,600.00
- &,378,600.00
- 7,770,500.00
8,177,000.00

406, 500.00
Cantract Rate
1.1578

Current Market
Farward Rate
0.877568
Market WValue
Receivables USD
8, 683,500.00
73,877,054 16
16%9,245,171.11
1.5541

1.6354
1.631784
1.631784
8,158,919.84
8,177,000.00
16, 335,919,584
Market Value
Payables USD
8,546,343 39
73,960,243.18
167,073, 360,12
T,770,500.00
8,158,919.84
15,925, 419_34
Unrealized
Gain/Loss USD
137,156.61
16, B10 .98
2,171,810.99
agg,419.84

18, 080.18

406, 500.00

EFTA01552912
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Trade Date

JFMorgan Chase Bank

2003

Account Number:

FINANCIAL TRUST COMPANY INC
, New York, NY 10154-1002

Asset Account Portfelio

June ¢1, 2003 - June 30, Z003

Fage 17 of 51

Foreign Exchange Contracts

Settlement

Date

Currency

N ZEALAND DOLLAR - U 5 DOLLAR

Apr. 1léa 03 Oct. 22 03 NZD

May. 8 03 Oet. 22 03 HZD

Jun. 11 03 Qct. 22 03 HZD

Jun. 12 03 Ock. 22 03 NED

Total Closed

Jun. 24 03 Jul. 2 03 HEZD

Jun. 20 03 Jan. 5 04 HEZD

Total Open

Tatal

continued

Amount

Counter

Currency

Counter

Amount

Cantract Rate

Current Market

Forward Rate

Market WValue

Receivables USD

Market Value

Payvables USD

Unrealized

Gain/Lass USD

20,000,000.00 USD

20,000,000.00 USD

- 15,400,000.00 USD

25,000,000.00 USD

0.00

16, 936,000.00

- 11,320,000.00

8,535,000.00

14,225,000.00

504, 000,00

n,000,000.00 USD

17,000,000.00 USD

47, 000,000.00

47, 000,000.00

EWEDISH ERONA - U 5 DOLLAR

Dec. 12 02 Dec. 15 03 SEK

Dec. 12 02 Dec. 15 03 SEK

Mar. 12 03 Dec. 15 03 SEK

Total Closed

Tatal Foreign Exchange Contracts

45,757,500.00 USD

45, 617,500.00 USD

- 91,375,000.00 USD

0.00

- 17,6843,000.00

- 9,750, 3200.00

- 27,433,300.00

- 26,529, 300.00

- 5,000,000.00

- 5,000,000.00

10,621,294.90

B21,294.90

5468

. 564

. 569

. 569

.5B881

L5759

L5T77082

L5TT982

(=R s s -l
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0.577982
0.577982
0.585299
0.573347
11,559, 638.58
11,5589, 638.58
8,535,000.00
14,225,000.00
45,8789,277.16
17,558,972.10
5,746, 899,095
27,305,872.05
73,185,149.21
.1515

.1235

603

.070108
.070108
070108
,669,998.28
5,652, 650.31
10, 621,294.90
21,943,943.49
570,662, 630.44
10, 936,000.00
11,320,000.00
8,669,728.93
14,445,548 .22
45,375,277.15
17, 643,000.00
5,790, 300.00
27,433,300.00
72,808,577.15
5,000,000.00
5,000,000.00
11,322,648.60
21,322, 648.60
563,200,B807.07
623, 638.58
239,638.58

- 134,728.953
- 224,548.22
504, 000.01

- 84,027.90

- 43,400.05

- 127,427.85
176,572.06
£69, 998,28
652, 650,31

- 701,353.70
621,294,89
7,461,823.37

L DD
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()
JPMorgan Chasa Bank
2003
Account HNumber: |GG
FINANCIAL TRUST COMPANY INC
, Mew York, NY 10154-1002
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Page 18 of 51
Trade Actiwvity
Realized Gain/Loss Summary
Shert Term Gain/Loss
Lang Term Gain/Loss
Foreign Exchange Gains/Losses
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 H/A.
Trada
Date
Settlement
Date
Settled
Jun 2 Jun 4 Write Option
AUD PUT USD CALL
Jun 2 Jun 4 Buy-Back Opt
Juna 3 Jun 5 Write Option
FX EURCPEANM S5TYLE OQFTION
MAR 02, 2004 & .65
KNOCK OUT @.8750
NOK CALL USD FUT
FX EURCPEAN S5TYLE OPFTION
DEC 11, 2003 @ 7.15
NOK PUT USD CALL
FX EURCPEAM S5TYLE QFPTION
MAR 03, 2004 @ 6,85
KNOCK IN @ 7.00
KMNOCK OUT @ &.&5
uso
- 20,000,000
2.37
I08,100.00
Realized
Type
Description
Currency
Quant ity
Frice/Unit Market Cost/Proceeds
Tax Cost
Gain/Loss USD
Amount USD
G83,064.61
0,00
- 185,000.00
usD
usoD
53,785,066.25
- 456,104.00
- 68,500,000
2.00
200,05%0.00
123,367.21
- 332,736.79 5
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Trada

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Aszset Account Portfelio

June 01, 2003 - June 30, 2003
Page 19 of 51

Settlement

Date

Fealized

Type

Settled continued

Jun 4 Jun 4 Expired Opt

NEZD PUT USD CALL

FX EUROCFPEAN S5TYLE OQFTION

FEB 27, 2004 & .57

KNOCHK oUT @ .5825

Issued in USD

Jun 5 Jun % Buy-Back Opt EUR FUT USD CALL
Jun 5 Jun 9 Write Option

FX EURCPEAM S5TYLE QFTION

SEP 17, 2003 @ 1.045

MXHM PUT USD CALL

Jua 5 Jun 9% Buy-Back Opt

FX EURCPEANM S5TYLE OQFTION

MAR 05, 2004 @ 10.4

KNOCK OUT @ 10.4

ZAR PUT USD CALL

FX EURCPEAN S5TYLE OPFTION

FEB 14, 2004 & 7.5

KNOCKE OUT @ 7.03

Jun 5 Jun 10 Purchase

i MONTH FX BULLISH AUD DEPOSIT
100% PRINCIPAL PROTECTICHN IN AUD
JF MORGAM CHASE LOMDON
MATURITY CATE 09/08/2003

Jun & Jun 10 Purchase

& MONTH FX BULLISH AUD DEPOSIT
100% PRINCIPAL PROTECTICN IM AUD
JF MORGAM CHASE LONMDON
MATURITY DATE 127872003

Jun 10 Jun 12 Buy-Back Opt EUR PUT USD CALL
Jun 10 Jun 10 Expired Opt

FX EURCPEANM S5TYLE OFTION

oCT 06, 2003 @ 1.04

NOK CALL USD PUT

FX EURCPEAM S5TYLE QFPTION

JUW 14, 2003 @ 7.

AUD

20,000,000

100,00 = 20,000,000.00
128,963,883 5

usoD

usD

%,569,377.99

- TE,440,000

2.09

- 10,400.00

154, 300.00

227,335.00

217,335.00 8

NZD

20,000,000

0.00

192, 660.00

192, 660,00 5

Descripticon

Currency

Quant ity

Price/Unit Market Cest/Procesds
Tax Cost

Gain/Loass USD

usoD

43,500,000

- 704,700.00

EFTA01552916



225,620.00
- 479,080.00 S

aAUD

20, 000, 000

100.00 - 20,000,000.00
128,963.83 S

oso

osD

5,000,000

- 5,000.00

15,875, 000

0.00

82,292.00

41,000.00

87,292.00 S

41,000.00 S
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Trada

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Aszset Account Portfelio
June 01, 2003 - June 30, 2003
Page 20 of 51

Settlement

Date

Fealized

Type

Settled continued

Juna 11 Jun 12 Purchase

3 MONTH FX BULLISH MXN DEPOSIT
100% PRINMCIPAL PROTECTED INH
MXW DOLLARS JFP MORGAN CHASE LONDON
MATURITY DATE 471072003

Jun 12 Jun 17 Buy-Back Opt ZAR PUT USD CALL
Jun 12 Jun 12 Expired Opt
FX EURCPEAN S5TYLE OPFTION
FEE 10, 2004 & 7.5

KMNOCK OUT @ 7.03

ZAR PUT USD CALL

FX EUROPEANM S5TYLE OFTION
FEB 25, 2004 @& B.3

KNOCK COUT @ 7.80

Issued in USD

Jun 16 Jun 16 Expired Opt
Jun 1l& Jun lé Expired Opt
Jun 18 Jun 18 Expired Opt
CHF FUT USD CALL

FX EURCPEAM S5TYLE QFPTION
JUM 13, 2003 @ 1,355

EUR PUT GBF CALL

FX EUROPEANM S5TYLE OFTION
JUW 13, 2003 @ .a8

MZD PUT USD CALL

FX EURCPEAN S5TYLE OFTION
FEB 27, 2004 8§ .57

KMNOCKE OUT @ .585

Issued in USD

Jun 18 Jun 18 Expired Opt
MEZD PUT USD CALL

FX EURCPEANM S5TYLE OFTION
FEB 27, 2004 @& .57

KNOCHK OUT @ .5865

Issued in USD

Jun 24 Jun 26 Buy-Back Opt ZAR PUT USD CALL
FX EURCPEAN S5TYLE OFTION
FEB 10, 2004 @& 7.5

KNOCKE OUT @ 7.03

oso

15, 000,000

- 205,000.00

7T, 800,00

- 127,200.00 5

NZD

10, 000,000

0,00

117,420.00

117,420.00 5

usoD

oso

NZD

23,712,500

- 40,400,000

10, 000,000

0,00

0.00

0,00

307,927.00

- 272,664.00

98, 610.00

p7,927.00 8

- 272,664.00 5

EFTA01552918



58, 810.00 =

MMM

107,250,000

100,00 - 107,250,000.00
Description

Currency

Quantity

Price/Unit Market Cest/Procesds
Tax Cost

Gain/Loass USD

osD

26,250,000

- 372,750.00

136,150.00

- 236,600.00 5

LZAR

49, B00,000

0.00

228,000.00

228,000.00 3
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Trada

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Aszset Account Portfelio
June 01, 2003 - June 30, 2003
Page 21 of 51

Settlement

Date

Fealized

Type

Settled continued

Juna 25 Jun 27 Write Option
AUD PUT USD CALL

Jun 25 Jun 27 Buy-Back Opt
FX EURCPEAN S5TYLE OFTION
MAR 25, 2004 @& .87

KNOCK OUT @ .68

EUR PUT USD CALL

FX EURCPEAN S5TYLE OPFTION
ocT 16, 2003 @ 1.0448

EUR BINARY OMNE-TOUCH

Jun 25 Jun 27 Write Option
Jua 25 Jun 27 Buy-Back Opt
EUR PUT USD CALL

FX EUROCFPEAN S5TYLE OQFTION
DEC 15, 2003 @& 1.145

ZAR PUT USD CALL

Jun 27 Jun 27 Expired Opt
F¥X EURODFPEARMN STYLE OCOFPTION
FEE 10, 2004 @ 7.5

KNOCK QUT @ 7.03

MXM FPUT USD CALL

FX EURCPEANM S5TYLE OQFTION
MAR 05, 2004 @ 10.4&

KNOCK oUT @ 10.4

Issued in USD

Trada

Date

Estimated

Settlement

Date

Fending

Jul 2

Jun 30 Jul 2

Expired Opt

Write Cption

JBY CALL USD PUT

FX EURCPEAN S5TYLE OFTION
JUL 02, 2003 @& 110.

EUR FUT USD CALL

F¥X EURODFPEARMN STYLE OCOFPTION
MAR 31, 2004 @& 1.15

KNOCK OUT @ 1.175

usp -2,200,000, 000

usc - 11,739,130.43

0,00

1.65

0,00

222,750.00

165, 000.00

- 185,000.00 =

Fealized Gain/Lass

Typea

Descripticon

Currency

Quant ity

Price/Unit Market Cest/Proceads
Tax Cost

usoD

usoD

usoD

- 15,400,000

15, 000,000

2.25

EFTA01552920



A6, 438,00

- 1EB3,000.00
TT,800.00

- 105,200.00 5
osD

- 20,000,000
1.84

246, 426,00
Description
Currency
Quantity
Price/Unit Market Cest/Procesads
Tax Cost
Gain/Loss USD
osD
562,977.10

- &4, %00.00
300, 000,00
235,140.00 5
MMM

T8, 440,000
0.00

154, 300,00
154, 300.00 5

EFTA01552921



1]
Date
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMPANY INC
, New York, NY 10154-1002
Asset Account Portfelio
June ¢1, 2003 - June 30, Z003
Fage 22 of 51
Settled Foreign Exchange Contracts
Trade
Settlement
Date
Currency
SPECULATIVE
AUSTRALIA DOLLAR - U 5 DOLLAR
Jan 21 03 Jun 12 03
Mar 28 03 Jun 12 03
SEWISS FEANC
Dec 30 02 Jun 12 03
Jan 15 03 Jun 12 03
Jun 10 03
Jun 14 03
Jun 14 03
Jun 140 03
- 0 5 DOLLAR
CHF 13,8E0,000.00 UsSD - 10,000,000.00
CHF - 13,880,000.00 USD 10,050,687.91
EURD CUREREMCY - U 5 DOLLAR
Jun & 03
Jun & 03
Jun & 03
Jun & 03
Dec 11 02 Jun 12 03
Mar 12 03 Jun 12 03
Jun 5 03
Jun & 03
Jun 30 03
Jun 30 03
Jun 24 03 Jun 30 03
JAPANESE YEN
May 15 03 Jun 19 03
May 15 03 Jun 19 03
Jun 1% 03 Jun 1% 03
Jun 1% 03 Jun 26 03
Jun 25 03 Jun 26 03
EUR
EUR - 15,000,000.00 UsD 17,580,000.00
EUR 15,000,000.00 USD - 17,608,500.00
EUR 11,000,000.00 USD - 12,897,500.00
EUR - 11,000,000.00 USD 13,057,000.00
5,000,000.00 USD - 5,030,000.00
5,483,500.00
EUR - 5,000,000.00 USD
EUR 14,000,000.00 USD - 11,838,000.00
EUR - 5,000,000.00 USD
EUR - 5,000,000.00 USD
- 0 5 DOLLAR
JEY 576,400,000.00 USD - S,000,000.00
JEY 1,154,000,000.00 USD - 10,000,000.00
JEY- 1,7320,400,000.00 0USD 14,683,071.70
JPY 1,730,400,000.00 USD - 14,686,810.38
JEY- 1,7320,400,000.00 USD 14,713,034.61
NORWEGIAN KROME - U 5 DOLLAR
Apr 30 03 Jun 5 03
MoK T0,220,000.00 USD - 10, 000,000.00
115.280000
115.440000
117.850000
117.820000
117.610000
T.0224000
118.720000
118.720000
118.720000
119, 360000
118, 360000
B.BE9100
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- 5,000,000.00
- 10,000,000.00
4,855,121.29

8,720, 350.40
14,683,071.70 - 14,575,471.69
- 14,686,810.38
14,713,034.61 - 14,497,319.03
- 10,000,000.00
10,192,913.44
14,497,315.03

- 144,878.71

- 279,649,860

107, 600.01

- 189,491,135

215,715.58

182,913.44

5,833,500.00
5,731,500.00

1.388000

L3B1000

.172000

.173900

.172500

L1B7000

L006000

L096700

L1B3800

.166700

.146300

.314100

.314100

.173308

.173900

.172500

.173308

.173021

.173021

.148369

.148369

.148369

- 10,000,000.00
10,562,362.07

10,050, 687.91 - 10,562, 362.07
17,580,000.00 - 17,599,615, 38
- 17,608, 500.00

- 12,897,500.00
13,057,000.00 - 12,906, 384,62
- 5,030,000.00
5,483,500.00
-'11,838,000.00
5,833,500.00
5,731,500.00

562,362.07

- 511,674.16

- 19,615.38

17, 608,500.00
12,897,500.00
5,865,102.63

- 5,865,102.63
11,483,693.15

- 5,741, B46.57

- 5,741, B46.57

150, 615.38

835,102.63

- 3B1,602.63

- 354,306.85

51,653.43

- 10,346.57

AUD 15,000,000.00 USD — 8,704,500.00
AUD - 15,000,000.00 USD
8,932,500.00

0.580300

0.595500

1.505800

1.505800

- 8,704,500.00
8,932,500.00

5, 961,482.26

- 9,961,482.26

[ O = B T o e o e e e o S S S =y S =
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1,256,982 .26

- 1,028,982.26
Counter

Amount Currency
Counter

Amount

Cantract Rate
Revaluation
Rate
Contracted/
Base Amount UOSD
Revaluad

Amount USD
Fealized
Gain/Loss USD

EFTA01552924



1]
Date
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMPANY IHNC
, New York, NY 10154-1002
Asset Account Portfelio
June ¢1, 2003 - June 30, Z003
Fage 23 of 51
Settled Foreign Exchange Contracts
Trade
Settlement
Date
Currency
May 16 03 Jun 5 03
May 27 02 Jun 5 02
Jun 4 03
Jun 5 03
Dec 30 02 Jun 12 03
Jan 16 03 Jun 12 03
May 15 03 Jun 12 03
May 1% 03 Jun 12 03
Jun 2 03
Jun 12 03
Jun 10 03 Jun 12 03
Jun 14 03 Jun 12 03
Jua 11 023 Jun 12 03
TRADE EELATED
AUSTRALIA DOLLAR - U 5 DOLLAR
MEXICAN MEW PESO - U 5 DOLLAR
Jun 4 03
Jun 14 03
Jun 14 03 Jun 12 03
AUD 40,000,000.00 USD - 26,540,000.00
MM 107,250,000.00 UsSD - 10,000, 000.00
0.663500
10.725000
1.5215%50
10.725000
- 25,540,000.00
- 10,400,000.00
26,282,072.34
10,000,000.00
- 257,4927.66
Counter
Amount Currency
cantinued
MNOE - 34,062,500.00 USD
MOK - 19,903,500.00 USD
MOE - 1&,254,000.00 USD
5,000,000.00
3,000,000.00
2,342, 750.07
MOK 71,125,000.00 USD - 10,000,000.00
NOK 34,750, 000.00 UsSD - 5,000,000.00
MOK 29%,111,250.00 USD - 4,226,924.25
MoK - &7,975,000.00 USD 10,000,000.00
MOE 20,182, 200.00 USD - 3,000,000.00
MOE - 35,082,500.00 USD
MOK - 31,948,750.00 USD
MNOE - 20,182,200.00 UsSD
5,000,000.00
4,557,596.29
2,883,995 .43
LB812500
LB34500
L938000
.112500
L B50000
LBETLIO0A
. 787500
727400
012500
L 010400
L Begd0a
LBE9100
LBE9100
LBE9100
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LBEST0A
LBESTOA
LBE9T00
LBESTOA
LBE9T00
LBEITOA
LBE9T00
LBE9T0A
LQ00,000.00
3,000,000.00
2,342,.750.07

- 10,000,000.00
- 5,000,000.00
- 4,226,924.25
10,000,000.00
- 3,000,000.00
5,000,000.00
4,557,596.29
2,883,995 .43

- 4,944,404, 592
- 2,889,12%.20
- 2,359,379.31
10,175,687.048
4,971,a01.07
4,164,878.32

- §9,725,023.96
2,887,420.08

- 5,01&,3209.71
- 4,570,B832.80
- 2,887,420.08
55,595.08
110,870.80

- 16,629.24
175, 687.08

- 2B,398.93

- 62,045.593
274,976.04

- 112,579.594

- 16,309.71

- 13,236.51

- 3,424 .63
Counter

Amount
Contract Rate
Revaluation
Rate
Contracted/
Base Amount USD
Revalued
Amount USD
Fealized
Gain/Lass USD

LG O O O O O O Oy
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()
JPMorgan Chasa Bank
2003
Account HNumber: |GG
FINANCIAL TRUST COMPANY INC
, Mew York, NY 10154-1002
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Page 24 of 51
Account Transactions by Currency
Australia Dollar Actiwvity Summary
Amount this
Pariod
Beginning Balance
Credits
Debits
Fareign Exchange
Furchases of Securities
Foreign Exchange
Ending Balance
Australia Dellar Actiwvity by Date
Settlement
Date
Typea
Jun 10 Fwd FX Ctrct
Quantity Description
- 26,540,000
SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELL USD
COMNTRACT RATE : 0.663500000
TRADE &/04/03 VALUE &/10/03
Jun 10 Purchase
20,000,000
31 MONTH FX BULLISH AUD DEPOSIT
100% PRINCIPAL FROTECTICHN IN AUD
JP MORGAM CHASE LONMDON
MATURITY DATE Q9/708/2003
Jun 10 Purchase
20,000,000
& MONTH FX BULLISH AUD DEPOSIT
100% PRINCIPAL PROTECTICN IM AUD
JP MORGAM CHASE LONMDON
MATURITY DATE 12/78/2003
L0a
55, 000,000.00
- 40,000,000.00
- 15,400,000.00
.0a
110,000, 000,00
- 40,000,000.00
- 70,400,000.00
Amount
ta Date
Realized
Amount
Gain/Loss USD
40, 000,000.00
26,282,072.34
Amount USD
- 20,400,000.00
- 13,270,000.00
- 20,000,000.00
- 13,270,000.00
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1]
Date
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMPANY INC
, New York, NY 10154-1002
Asset Account Portfelio
June ¢1, 2003 - June 30, Z003
Fage 25 of 51
ABustralia Dollar Actiwvity by Date
Settlement
cantinued
Fealized
Type
Jun 12 Fwd FX Ctrct
Quantity Description
- 8,704,500
EETTLE FORWARD CURRENCY CONTEACT
BUY AUD SELL USD
CONTRACT RATE : 0.530300000
TRADE 1/21/03 VALUE &/12/03
Jun 12 Fwd FX Ctret
8,932,500
SETTLE FORWARD CURREHMNCY CONTEACT
BUY USD SELL AUD
CONTRACT RATE : 0.5%5500000
TRADE 3/28/03 VALUE &/12/03
Gain/Loss USD
15, 000,000.00
9,961,482 .26
Amount
Amount USD
- 15,400,000.00
- 9,961,482 .26

EFTA01552928



()
JPMorgan Chasa Bank
2003
Account HNumber: |GG
FINANCIAL TRUST COMPANY INC
, Mew York, NY 10154-1002
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Page 26 of 51
Account Transactions by Currency
Euro Currency ARcotivity Summary
Amount this
Pariod
Beginning Balance
Credits
Debits
Fareign Exchange
Miscellaneous Disbursements
Foreign Exchange
Ending Balance
Foreign Exchange Gains/Losses
Euro Currency Rotivity by Date
Settlement
Date
Type
Jun 10 Spet FX
Quantity Description
17,580,000
S5POT CURREMCY TRAMSACTIONM - SALE
BUY USD SELL EUR
SFOT RATE : 1.172000000
TRADE &/0&/03 VALUE &/10/03
0 5 DOLLAR
EURD FRINCIFAL CURRENCY
Jun 10 Spot FX
- 17,608,500
SFPOT CURRENMCY TRAMSACTIONM - BOUY
BUY EUE SELL USD
SPOT RATE : 1.1739%00000
TRADE &,/0&/03 VALUE &/10/03
EURO PEINCIFAL CURRENCY
0 5 DOLLAR
15, 000,000.00
17, 608,500.00
0o
41, 000,000.00
31%,254,3859.97
- .53
- 41,400,000.00
.0a
- .01
- 319,254,385%.44
Amount
ta Date
Realized
Amount
Gain/Loss USD
- 15,400,000.00
- 17,580,000.00
Amount USD
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1]
Date
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMPANY INC
, New York, NY 10154-1002
Asset Account Portfelio
June ¢1, 2003 - June 30, Z003
Fage 27 of 51
Euro Currency Rotivity by Date
Settlement
cantinued
Fealized
Type
Jun 10 Spot FX
Quantity Description
- 12,897,500
EPOT CUREREEMCY TRAMSACZTION - BUY
BUY EUE SELL US3D
SPOT RATE : 1.172500000
TRADE a/0&/03 VALUE &/10/03
EURD PEIMCIFAL CUREENCY
0O 5 DOLLAR
Jun 10 Spet FX
13,057,000
SPOT CUBEREMCY TEANSACTION - SALE
BUY USD SELL EUR
SPOT RATE : L.1EB7000000
TRADE &/0&/03 VALUE &/10/03
0 5 DOLLAR
EURD PRINCIFPAL CURRENCY
Jun 12 Fwd FX Ctreot
- 5,030,000
EETTLE FORWARD CUREREHNCY CONTEACT
BUY EUE SELL USsD
CONTRACT RATE : 1.00&6000000
TRADE 12711702 VALUE &/12/703
Jun 12 Fwd FX Ctret
5,483,500
EETTLE FORWARD CURRENCY CONTEACT
BUY USD SELL EUR
CONTRACT RATE : 1.096700000
TRADE 3/12/03 VALUE 6/12/03
Jun 30 Fwd FX Ctret
- 11,838,000
SETTLE FORWARD CURREHMNCY CONTEACT
BUY EUER SELL USD
CONTRACT RATE : 1.183800000
TRADE &/05/03 VALUE &/30/03
Jun 30 Fwd FX Ctrct
5,833,500
SETTLE FORWARD CURREHNCY CONTEACT
BUY USD SELL EUR
CONTRACT RATE : 1.1&s700000
TRADE &/0&/03 VALUE &/30/03
- 0.01
5,000,000.00
5,865,102.63
Gain/Loss USD
11, 000,000.00
12, 897,500.00
Amount
Amount USD
- 11,400,000.00
- 13,057,000.00
- 5,000,000.00
- 5,865,102.63
10,000,000.00
11,483,6893.15
- 5,000,000.00
- 5,741,846.57

EFTA01552930



1]
Date
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMPANY IHNC
, New York, NY 10154-1002
Asset Account Portfelio
June ¢1, 2003 - June 30, Z003
Fage 28 of 51
Euro Currency Rotivity by Date
Settlement
cantinued
Fealized
Type
Jun 30 Fwd FX Ctrct
Quantity Description
5,731,500
SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR
CONTRACT RATE : 1.146300000
TRADE a/24/03 VALUE &/30/03
Gain/Loss USD
- 5,000,000.00
- 5,741,846.57
Amount
Amount USD
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()
JPMorgan Chasa Bank
2003
Account HNumber: |GG
FINANCIAL TRUST COMPANY INC
, Mew York, NY 10154-1002
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Page 29 of 51
Account Transactions by Currency
Japanese Yen Activity Summary
Amount this
Pariod
Beginning Balance
Credits
Debits
Fareign Exchange
Foreign Exchange
Ending Balance
Japanese Yen Activity by Date
Zettlement
Date
Type
Jun 1% Fwd FX Ctreot
Quantity Description
- 5,000,000
SETTLE FORWARD CURRENCY CONTRACT
BUY JPY SELL USD
CONTRACT RATE : 115.280000000
TRADE 5/15/03 VALUE &/19/03
Jun 1% Fwd FX Ctrct
- 10,400,000
SETTLE FORWARD CURRENCY CONTRACT
BUY JPY SELL USD
CONTRACT RATE : 115.400000000
TRADE 5/15/03 VALUE &/13/03
Jun 1% Spet FX
14, 683,071.70
SFPOT CURREMCY TRAMSACTIOM - SALE
BUY USD SELL JPY
SFPOT RATE : 117.850000000
TRADE &/1%/03 VALUE &/13/03
0 5 DOLLAR
JAPANESE YEN
0o
3,460, 800,000.00
- 3,460, 800,000.0
.0a
5,851,250,000.00
- 5,851,250,000.0
Amount
ta Date
Realized
Amount
Gain/Loss USD
576,400, 000,00
4,855,121.29
Amount USD
1,154, 000,000.00
G, 720,350.40
-1,730,400,000.00
- 14,683,071.70
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1]
Date
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMPANY IHNC
, New York, NY 10154-1002
Asset Account Portfelio
June ¢1, 2003 - June 30, Z003
Fage 30 of 51
Japanese Yen Activity by Date
Settlement
cantinued
Fealized
Type
Jun 26 Fwd FX Ctrct
Quantity Description
- 14, 686,810.38
SETTLE FORWARD CURRENCY CONTRACT
BUY JPY SELL USD
CONTRACT RATE : 117.820000000
TRADE a/1%/03 VALUE &/2&6/03
Jun 26 Spot FX
14,713,034 .61
SPOT CURREMCY TRAMSACTIONM — SALE
BUY USD SELL JPY
SPOT RATE : 117.610000000
TRADE &/25/03 VALUE &/2&/03
0 5 DOLLAR
JAPANESE YEN
Gain/Loss USD
1,730,400,000.00
14,497,3189.03
Amount
Amount USD
-1, 730,400, 000,00
- 14,713,034.61

EFTA01552933



()
JPMorgan Chasa Bank
2003
Account HNumber: |GG
FINANCIAL TRUST COMPANY INC
, Mew York, NY 10154-1002
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Page 31 of 51
Account Transactions by Currency
Mexican New Paso Activity Summary
Amount this
Pariod
Beginning Balance
Credits
Debits
Fareign Exchange
Furchases of Securities
Foreign Exchange
Ending Balance
Mexican Hew Peso Actiwvity by Date
Settlement
Date
Typea
Jun 12 Spot FX
Quantity Description
- 10,400,000
SFPOT CURREMCY TRAMSACTIOM - BOUY
BUY MXN SELL USD
SFOT RATE : 10.725000000
TRADE &/10/03 VALUE &/12/03
MEXICAN HEW PESO
0 5 DOLLAR
Jun 12 Purchase
107,250,000
3 MONTH FX BULLISH MXN DEFPOSIT
100% PRIMCIPAL PROTECTED IN
MXW DOLLARS JP MORGAN CHASE LONDON
MATURITY DATE 9/710/2002
L0a
107,250, 000.00
- 107,250,000.00
.0a
311,250, 000.00
- 107,250,000.00
- 204,000,000.00
Amount
ta Date
Realized
Amount
Gain/Loss USD
107,250, 000.00
10, 000,000.00
Amount USD
- 107,250,000.00
- 10,000,000.00
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()
JPMorgan Chasa Bank
2003
Account HNumber: |GG
FINANCIAL TRUST COMPANY INC
, Mew York, NY 10154-1002
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Page 32 of 51
Account Transactions by Currency
Morwegian Krone Activity Summary
Amount this
Pariod
Beginning Balance
Credits
Taxable Interest
Sales, Maturities, Redemptions
Miscellaneous Receipts
Foreign Exchange
Debits
Foreign Exchange
Ending Balance
Foreign Exchange Gains/Losses
Morwegian Krone Activity by Date
Settlement
Date
Jun 5
Type
Fwd FX Ctrct
Quantity Description
- 10,400,000
SETTLE FORWARD CURRENCY CONTRACT
BUY NOE SELL USD
CONTRACT RATE : 7.022000000
TRRDE 4/30/03 VALUE &/05/703

Jun 3
Fwd FX Ctret
5,000,000

EETTLE FORWARD CURERENCY CONTEACT
BUY USD SELL HNOEK

CONTRACT RATE : &6.812500000
TRADE 5/1&/03 VALUE &/05/03
- 0.01

- 225,388,450.00

Lba

- .01

- 1,657,478,404.0

225, 388,450.00

1,915,704.00

T3, 684,29:.00

4.16

1,578,497,695.84

.0a

Amount

to Date

Realized

Amount

Gain/Loss USD

TO,220,000.00

10,192,913.44

Amount USD

- 34,062,500.00

- 4,944,404, 52
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1]

Date

Jun 3

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INMC
I o York, NY 10154-1002
Aszset Account Portfelio

June 01, 2003 - June 30, 2003
Page 313 of 51

Morwagian Krone Actiwity by Date
Settlement

continued

Realized

Type

Fwd FX Ctret

Quantity Description

3,000,000

SETTLE FORWARD CURREHNCY CONTEACT
BUY USD SELL HOEK

CONTRACT RATE : &.634500000
TRADE 5/27/03 VALUE &/05/03

Jun 5

Spot FX

2,342,.750.07

SPOT CUBEREMCY TEANSACTION - SALE
BUY USD SELL HOEK

SPOT RATE : B.938000000

TRADE &/04/03 VALUE &/05/03

0 5 DOLLAR

HNORWEGIAN KROME

Jun 12 Fwd FX Ctreot

- 10,400,000

EETTLE FORWARD CUREREHNCY CONTEACT
BUY NOE SELL USD

CONTRACT RATE : 7.112500000
TRADE 12730702 VALUE &/12/703

Jun 12 Fwd FX Ctret

- 5,000,000

EETTLE FORWARD CURRENCY CONTEACT
BUY NOE SELL U3D

CONTRACT RATE : &6.950000000
TRADE 1/1&/03 VALUE &/12/03

Jun 12 Fwd FX Ctret

- 4,226,924.25

SETTLE FORWARD CURREHMNCY CONTEACT
BUY NOE SELL USD

CONTRACT RATE : &6.887100000
TRADE 5/15/03 VALUE &/12/03

Jun 12 Fwd FX Ctrct

10, 000,000

SETTLE FORWARD CURREHNCY CONTEACT
BUY USD SELL HOEK

CONTRACT RATE : a&.797500000
TRADE 5/14%/03 VALUE &/12/03

Jun 12 Fwd FX Ctreot

- 3,000,000

EETTLE FORWARD CURERENCY CONTEACT
BUY NOE SELL USD

CONTRACT RATE : &.727400000
TRADE &/02/03 VALUE &/12/03
71,125,000.00

10,175, 687.08

Gain/Loass USD

- 19,9%03,500.00

- 2,889,12%.20

Amount

Amount USD

- 16,254,000.00

- 2,342,750.07

34, 750,000.00

4,4971,a01.07

29,111,250.00

4,164,878.32

- &7,875,000.00

- §,725,023.96

20,182,200.00

2,887,420.08
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()
Date
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMPANY IHNC
, Mew York, HNY 10154-1002
Asset Account Portfelio
June ¢1, 2003 - June 30, Z003
Fage 34 of 51
Morwegian Krone Activity by Date
Settlement
cantinued
Fealized
Type
Jun 12 Spot FX
Quantity Description
5,000,000
SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL HNOK
SFOT RATE : 7.012500000
TRADE &/10/03 VALUE &/12/03
0 5 DOLLAR
NORWEGIAN KROMNE
Jun 12 Spot FX
4,557,596.29
S5POT CURREMCY TRAMSACTIONM - SALE
BUY USD SELL HOK
SFOT RATE : 7.010000000
TRADE &/10/03 VALUE &/12/03
0 5 DOLLAR
NORWEGIAN KROHNE
Jun 12 Spot FX
2,883,995 43
S5FOT CURRENMCY TRAMSACTIOM - SALE
BUY USD SELL HOK
SFOT RATE : &.998000000
TRADE &/11/03 VALUE &/12/03
0 5 DOLLAR
NORWEGIAN KROMNE
- 20,182,200.00
- 2,883,9585.43
- 31, 5%48,750.00
- 4,557,5%6.29
Gain/Loss USD
- 35,062,500.00
- 5,000, 000.00
Amount
Amount USD

EFTA01552938



()

JPMorgan Chasa Bank

2003

Account HNumber: |GG

FINANCIAL TRUST COMPANY INC
, Mew York, NY 10154-1002

Asset Account Portfelio

June 01, 2003 - June 30, 2003

Page 35 of 51

Account Transactions by Currency

Swiss Franc Activity Summary

Amount this

Pariod

Beginning Balance

Credits

Debits

Fareign Exchange

Foreign Exchange

Ending Balance

Swiss Franc Activity by Date

Zettlement

Date

Type

Jun 12 Fwd FX Ctreot

Quantity Description

- 10,400,000

SETTLE FORWARD CURRENCY CONTRACT

BUY CHF SELL USD

CONTRACT RATE : 1.388B000000

TRADE 12/30/02 VALUE &/12/03

Jun 12 Fwd FX Ctrct

10, 050, 687.91

SETTLE FORWARD CURRENCY CONTRACT

BUY USD SELL CHF

CONTRACT RATE : 1.381000000

TRADE 1/15/03 VALUE &/12/03

.0a

13, 880,000.00

- 13,880,000.00

L0a

87,981,400.00

- 87,581,400.00

Amount

ta Date

Realized

Amount

Gain/Loss USD

13, B80,000.00

10,562,362.07

Amount USD

- 13,880,000.00

- 10,582,362.07
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()
JPMorgan Chasa Bank
2003
Account HNumber: |GG
FINANCIAL TRUST COMPANY INC
, Mew York, NY 10154-1002
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Page 346 of 51
Account Transactions by Currency
U 5 Dollar Activity Summary
Amount this
FPariod USD
Beginning Balance
Credits
Dividends
Swesap Account Sales
Sales, Maturities, Redemptions
Miscellanecus Receipts
Faoreign Exchange
Debits
Sweep Account Purchases
Purchases of Securities
Miscellaneous Disbursements
Foreign Exchange
Ending Balance
- 1,336,494.07
- 2,906,154.00
- 20,000,000.00
- 154,532,234, 63
.0a
*Year to date information is caleculated on a calendar vyear basis.
- 57,371,903.91
- 11,434, 366,24
- 48,000,000.00
- 705,850,280.60
90, 551.53
58,131,151.16
1,704,044.00
128,849,136.01
557,237.64
%1,567,199.50
44,773,895.06
8,023,013.70
577,980, 704,85
L0a
Amount Year
ta Date USD*
U 5 Dollar Activity by Date
Typea
Settlement
Date
Jun 2
Dividend
Quantity Description
JP MORGAM INSTITUTIOHMAL FRIME MONEY
INSTITUTIOMAL CLASS SWEEP FUND (E29)
[SWEEF DEADLINE IS 4:30 FM EST)
Amount USD
%0,551.53

EFTA01552940



1]
Settlement
Date
Jun 2
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMPANY INC
, MNew York, NY 10154-100Z2
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Fage 37 of 51
U 5 Dellar Rcotivity by Date
Type
cantinued
Quantity Description
Buy-Back Opt
0,000,000 WOE CALL USD PUT
F¥ EURCPEARM ESTYLE COPTION
JUN 14, 2003 8 7.
REPURCHASE OF WRITTEMN FX OPTION
TRADE DATE 05728703
Jun 2
Buy-Back Opt
50,050,000 WMOK CALL USD PUT
FX EURCPEARM ESTYLE COPTION
DEC 11, 2003 @& 7.15
REPURCHASE OF WRITTEMN FX OPTION
TRADE DATE 05729703
Jun 2
Jun 2
Sale
Misc. Disbursement
- 20,814,148.47
JP MORGAN INSTITUTIOHMAL FEIME MOMNEY
INSTITUTIOMAL CLASS SWEEPR FUND (B29)
[SWEEP DEARDLIME IS 4:30 PM EST)
TRANSFERERED BY WIRE TO
CITIBANEK
FAQO PINEHURST PARTHERS, L.P.
LETTER FROM CLIENT
Jun 2
Misc. Disbursement
TRANSFEREED BY WIRE TO
CITIBANE
FAD HIGHERIDGE/ZWIEN SFECIAL
LETTER FROM CLIENT
Jun 3
Write Cption
- 20,000,000 NZD PUT USD CALL
FX EUROFPEARM STYLE CPTION
FEB 27, 2004 @& .57
KNOCE OUT @ 5825
WERITTEN FX CPTION
FOT 20,000, 000.00 NZD
CALL 11,400,000.00 UsSD
TRADE DATE 05729703
192, 660.00
- 10,4000,000.00
20,814,148.47
- 10,000,000.00
- 463,900.00
Amount USD
- 440,800.00

EFTA01552941



1]
Settlement
Date
Jun 3
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMFPANY IHNC
, MNew York, NY 10154-100Z2
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Fage 38 of 51
U 5 Dellar Rcotivity by Date
Type
cantinued
Quantity Description
Write Cption
- 10,400,000 NZD PUT USD CALL
FX EUROCFPEAN S5TYLE OQFTION
FEB 27, 2004 & .57
KNOCK OUT @ .585
WERITTEN FX OQPTION
FUT 14,000, 000.00 NHED
CALL 5,700,000.00 USD
TRADE DATE 05/29/03
Jun 3
Write Cption
- 10,400,000 NZD PUT USD CALL
FX EURCPEANM S5TYLE OQFTION
FEB 27, 2004 8§ .57
KNOCE OUT @ (5865
WRITTEN FX CQPTION
FOT 14,000, 000.00 NZD
CALL 5,700,000.00 USD
TRADE DATE 05729703
Jun 3
Jun 4
Purchase
Write Cption
408,650
JP MORGAM INSTITUTICHAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEF FUND (EB29)
[SWEEP DEADLINE IS 4:30 PM EST)
- 20,000,000 AUD PUT USD CALL
F¥X EURODFPEARMN STYLE OCOFPTION
MAR 02, 2004 & .&5
KNOCK QUT @.8750
WRITTEN FX CQPTION
POT 24,000, 000.00 AUD
CALL 13,000,000.00 USD
TRADE DATE 0&/02/703
Jun 4
Buy-Back Opt
53, 785,066.25 NOK CALL USD FUT
FX EURCPEAN S5TYLE OPFTION
DEC 11, 2003 @ 7.15
REFPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0&/02/703
- 456,104 .00
- 408,4690.00
apa, 140,00
117,420.00
Amount USD
SE, 610.00

EFTA01552942



1]

Settlement

Date

Jun 4

Jun 5

JPMorgan Chase Bank

2003

Account Number:

FINANCIAL TRUOST COMPANY INC
B e York, NY 10154-1002
Asset Account Portfelio

June {1, 2003 - June 30, 2003
Page 319 of 51

U S Dollar Activity by Date

Type

caontinued

Quantity Description

Sale

Fwd FX Ctret

- 148,004

T0, 220,000

JP MORGAN INSTITUTIOHMAL FEIME MOMNEY
INSTITUTIOMNAL CLASS SWEEPR FUND (B29)
[SWEEF DERDLIME IS 4:30 FM EST)
SETTLE FORWARD CURREHMNCY CONTEACT
BUY NOE SELL USD

CONTRACT RATE : 7.022000000
TRADE 4/320/03 VALUE &/05/03

Jun 5

Fwd FX Ctret

- 34,062,500

EETTLE FORWARD CURRENCY CONTEACT
BUY USD SELL HNOK

CONTRACT RATE : &.812500000
TRADE 5/1&/03 VALUE &/05/03

Jun 3

Fwd FX Ctret

- 19,903,500

EETTLE FORWARD CURERENCY CONTEACT
BUY USD SELL HNOEK

CONTRACT RATE : &6.634500000
TRADE 5/27/03 VALUE &/05/03

Jun 5

Write Cption

- 68,500,000 MNOK PUT USD CALL

FX EUROCPEARM STYLE OCOPTION

MAR 03, 2004 @ 6.85

KMOCK IN @ T7.00

KNOCK COUT @ &.65

WEITTEN FX COPTION

PUT ©8,500,000.00 NOK

CALL 10,000,000.00 USD

TRADE DATE 0&/S03703

Jun 5

Purchase

542, 840.07

JP MORGAN INSTITUTIOHMAL FEIME MOMNEY
INSTITUTIOMAL CLASS SWEEPR FUND (B29)
[SWEEP DEARDLIME IS 4:30 PM EST)
- 542,840.07

Amount USD

148, 004.00

- 10,400,000.00

5,000,000.00

3,000,000.00

200,0%0.00

EFTA01552943



()
Settlement
Date
Jun 5
JFMorgan Chase Bank
2003
Account Number:
FINANCIAL TRUST COMFPANY IHNC
, Mew York, HNY 10154-100Z
Asset Account Portfelio
June 01, 2003 - June 30, 2003
Fage 40 of 51
U 5 Dellar Rcotivity by Date
Type
cantinued
Quantity Description
Spet FY
- 16,254,000
SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL HNOK
SFOT RATE : &.5938000000
TRADE a/04/03 VALUE &/05/03
0 5 DOLLAR
Jun 9
Buy-Back Opt
43,500,000
NORWEGIAN KROMNE
ZAR PUT USD CALL
FX EURCPEANM S5TYLE OQFTION
FEB 10, 2004 @& 7.5
KNOCK COUT @ 7.03
REFURCHASE OF WRITTEN F¥X OPTION
TRADE DATE 0&/05/703
Jun 9
Write Cption
- 78,440,000 MXN PUT USD CALL
FX EURCPEANM S5TYLE OFTION
MAR 05, 2004 @ 10.a
KMNOCHK OUT @ 10.4
WERITTEN FX OQPTION
FUT 78,440,000.00 MXH
CALL 7,400,000.00 USD
TRADE DATE 0&/05/03
Jun 9
Buy-Back Opt
%,569,377.99 EUR PUT USD CALL
FX EURCPEAM S5TYLE QFPTION
SEP 17, 2003 @ 1.045
REFPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0&/05/03
Jun 9
Sale
- 560,400
JP MORGAM INSTITUTICHAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEP FUND (E29)
[SWEEP DERDLIME IS 4:30 PM EST)
560,400.00
- 10,400.00
154, 300,00
Amount USD
2,342, 750.07
- T04,700.00

EFTA01552944
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Settlement

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Asset Account Fortfelio

June 01, 2003 - June 30, 2003
Fage 41 of 51

U 5 Dollar Rctiwvity by Date
Type

continued

Quantity Description

Jun 10 Fwd FX Ctroct

40, 000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELL USD

CONTRACT RATE : 0.663500000
TRADE &/04/03 VALUE &/10/03

Jun 10 Spot FX

- 15,400,000

S5FOT CURRENMCY TRAMSACTIOM - SALE
BUY USD SELL EUR

SPOT RATE : 1.172000000

TRADE &,/0&/03 VALUE &/10/03

0 5 DOLLAR

EURO PEINCIPAL CURRENCY

Jun 10 Spot FX

15, 004,000

SFPOT CURREMCY TRAMSACTICM - BOUY
BUY EUE SELL USD

SFOT RATE : 1.173%00000

TRADE a/0&/03 VALUE &/10/03
EURD PEINCIPAL CURRENCY

0 5 DOLLAR

Jun 10 Spot FX

11, 000,000

SPOT CURREMCY TRAMSACTION - BOUY
BUY EUE SELL USD

SFOT RATE : 1.172500000

TRADE &/0&/03 VALUE &/10/03
EURCO PEINMCIPAL CURRENCY

U 5 DOLLAR

Jun 10 Spot FX

- 11,400,000

SFPOT CURREMCY TRAMSACTIOM — SALE
BUY USD SELL EUR

SPOT RATE : 1.187000000

TRADE &/0&/03 VALUE &/10/03

0 5 DOLLAR

EURO PEINCIPAL CURRENCY

Jun 10 Sale

- 25,409,000

JP MORGAM INSTITUTIOHMAL FRIME MONEY
INSTITUTIOMAL CLASS SWEEP FUND (E29)
[SWEEF DEADLINE IS 4:30 FM EST)
26,40%,000.00

- 17,608,500.00

Amount USD

- 26,540,000.00

17, 580,000.00

- 12,897,500.00

13, 057,000.00

EFTA01552945
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Settlement

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INMC
I o York, NY 10154-1002
Aszset Account Portfelio

June 01, 2003 - June 30, 2003
Page 42 of 51

U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

Jun 12 Fwd FX Ctrct

71,125,000

SETTLE FORWARD CURREHNCY CONTEACT
BUY NOE SELL USD

CONTRACT RATE : 7.112500000
TRADE 12/30/02 VALUE &/12/03

Jun 12 Fwd FX Ctreot

13, 880,000

EETTLE FORWARD CUREREHNCY CONTEACT
BUY CHF SELL USD

CONTRACT RATE : 1.388000000
TRADE 12730702 VALUE &/12/703

Jun 12 Fwd FX Ctret

5,000,000

EETTLE FORWARD CURRENCY CONTEACT
BUY EUE SELL US3D

CONTRACT RATE : 1.006000000
TRADE 12711702 VALUE &/712/703

Jun 12 Fwd FX Ctret

- 13,880,000

SETTLE FORWARD CURREHMNCY CONTEACT
BUY USD SELL CHF

COMTRACT RATE : 1.381000000
TRADE 1/15/03 VALUE &/12/03

Jun 12 Fwd FX Ctrct

34,750,000

SETTLE FORWARD CURREHNCY CONTEACT
BUY NOE SELL USD

CONTRACT RATE : &.950000000
TRADE 1/1&/03 VALUE &/12/03

Jun 12 Fwd FX Ctreot

15,004,000

EETTLE FORWARD CURERENCY CONTEACT
BUY AUD SELL USD

CONTRACT RATE : 0.530300000
TRADE 1/21/03 VALUE &/12/03

Jun 12 Fwd FX Ctret

- 5,000,000

EETTLE FORWARD CURRENCY CONTEACT
BUY USD SELL EUR

CONTRACT RATE : 1.04&6700000
TRADE 3/12/03 VALUE 6/12/03
Amount USD

- 10,4000,000.00

- 10,400,000.00

- 5,030,000.00

10,050, 687.91

- 5,000,000.00

- 8,704,500.00

5,483,500.00

EFTA01552946
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Settlement

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Aszset Account Portfelio

June 01, 2003 - June 30, 2003
Page 43 of 51

U 5 Dollar Rctiwvity by Date
Type

continued

Quantity Description

Jun 12 Fwd FX Ctrct

- 15,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL AUD

CONTRACT RATE : 0.5%5500000
TRADE 3/28/03 VALUE &/12/03

Jun 12 Fwd FX Ctreot

29,111,250

SETTLE FORWARD CURRENCY CONTRACT
BUY NOE SELL USD

CONTRACT RATE : &.887100000
TRADE 5/15/03 VALUE &/12/03

Jun 12 Fwd FX Ctret

- 67,975,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL HNOK

CONTRACT RATE : &.7497500000
TRADE 5/1%/03 VALUE &/12/03

Jun 12 Fwd FX Ctret

20,182,200

SETTLE FORWARD CURRENCY CONTRACT
BUY NOE SELL USD

CONTRACT RATE : a6.727400000
TRADE &/02/03 VALUE &/12/03

Jun 12 Spot FX

107,250,000

S5POT CURRENMCY TRAMSACTIONM - BOUY
BUY MXN SELL USD

SFOT RATE : 10.725000000

TRADE &,/10/03 VALUE &/12/03
MEXICAN MEW PESO

0 5 DOLLAR

Jun 12 Spet FX

- 35,062,500

SFPOT CURREMCY TRAMSACTIOM - SALE
BUY USD SELL HOK

SPOT RATE : 7.012500000

TRADE &/10/03 VALUE &/12/03

0 5 DOLLAR

NORWEGIAN KROMNE

Amount USD

8,932,500.00

- 4,226,924.25

10,000,000.00

- 3,000,000.00

- 10,000,000.00

5,000,000.00

EFTA01552947
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Settlement

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Asset Account Fortfelio

June 01, 2003 - June 30, 2003
FPage 44 of 51

U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

Jun 12 Spot FX

- 31,948,750

S5POT CURREMCY TRAMSACTIONM - SALE
BUY USD SELL HOK

SFOT RATE : 7.010000000

TRADE &/10/03 VALUE &/12/03

0 5 DOLLAR

NORWEGIAN KROME

Jun 12 Spot FX

- 20,182,200

SFPOT CURREMCY TRAMSACTIOM — SALE
BUY USD SELL HNOK

SPOT RATE : &.998000000

TRADE &/11/03 VALUE &/12/03

0 5 DOLLAR

Jun 12 Buy-Back Opt

5,000,000

NORWEGIAN KROMNE

EUR FPUT USD CALL

FX EURCPEAN S5TYLE OPFTION

ocT 06, 2003 @ 1.04

REFPURCHASE OF WRITTEN F¥X OPTION
TRADE DATE 0&/10/703

Jun 12 Sale

Jun 17 Buy-Back Opt

- 9,058,144, 62

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTICOMAL CLASS SWEEP FUND (EB2G)
[SWEEF DERDLINE IS 4:30 PM EST)
26,250,000 ZAarR PUT USD CALL

FX EURCPEAN S5TYLE OPFTION

FEB 14, 2004 & 7.5

KMNOCK OUT @ 7.03

REFPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0&/12/03

Jun 17 Sale

- 372,750

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTICOMAL CLASS SWEEP FUND (EB2G)
[SWEEF DERDLINE IS 4:30 PM EST)
372, 750,00

9,058,144 .62

- 372,750.00

2,883,995 43

Amocunt USD

4,557,596.29

- 5,000.00

EFTA01552948
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Settlement

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Aszset Account Portfelio

June 01, 2003 - June 30, 2003
FPage 45 of 51

U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

Jun 1% Fwd FX Ctrct

576,400,000

SETTLE FORWARD CURRENCY CONTRACT
BUY JPY SELL USD

CONTRACT RATE : 115.280000000
TRADE 5/15/03 VALUE &/19/03

Jun 1% Fwd FX Ctreot

1,154, 000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY JPY SELL USD

CONTRACT RATE : 115.400000000
TRADE 5/15/03 VALUE &/13/03

Jun 1% Sale

Jun 1% Spot FX

- 316,928.30

-1, 730,400,000

JP MORGAM INSTITUTICHAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEP FUND (E29)
[SWEEP DERDLIME IS 4:30 PM EST)
S5FOT CURRENMCY TRAMSACTIOM - SALE
BUY USD SELL JPY

SPOT RATE : 117.850000000

TRADE &/1%/03 VALUE &/13/03

0 5 DOLLAR

JAPANESE YEN

Jun 26 Fwd FX Ctret
1,730,400,000

SETTLE FORWARD CURRENCY CONTRACT
BUY JPY SELL USD

CONTRACT RATE : 117.820000000
TRADE a/1%/03 VALUE &/2&6/03

Jun Z2& Buy-Back Opt

15,000,000 ZAR PUT USD CALL

FX EURCPEANM S5TYLE OQFTION

FEE 10, 2004 & 7.5

KNOCK QUT @ 7.03

REFURCHASE OF WRITTEN F¥X OPTION
TRADE DATE 0&/24/703

Jun 26 Sale

- 178,775.77

JF MORGAM INSTITUTIOMAL FPRIME MOMEY
INSTITUTIOMAL CLASS SWEEP FUND (E29)
[SWEEF DEADLINE IS 4:30 FM EST)
178,775.77

Amount USD

- 5,000,000.00

- 10,400,000.00

316,928.30

14,683, 071.70

- 14, 686,810.38

- 205,000.00

EFTA01552949
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Settlement

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Asset Account Fortfelio

June 01, 2003 - June 30, 2003
Page 4a of 51

U 5 Dollar Rctiwvity by Date
Type

continued

Quantity Description

Jun Z2& Spot FX

-1,730,400,000

S5POT CURREMCY TRAMSACTIONM - SALE
BUY USD SELL JPY

SFOT RATE : 117.610000000
TRADE &/25/03 VALUE &/2&/03

0 5 DOLLAR

JAPANESE YEN

Jun 27 Buy-Back Opt
15,000,000 Zar PUT USD CALL
FX EURCPEANM S5TYLE OFTION

FEB 14, 2004 & 7.5

KMOCK CoUT @ 7.03

REFPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0&/25/03

Jun 27 Write Option

- 15,400,000 EUR PUT USD CALL
FX EURCPEAN S5TYLE OPFTION

DEC 15, 2003 @& 1.145

WERITTEN FX OQPTION

FUT 15,000,000.00 EUR

CALL 17,175,000.00 USD

TRADE DATE 0&/25/703

Jun 27 Buy-Back Opt
562,977.10 EUR PUT USD CALL
FX EUROCFPEAN S5TYLE OQFTION

ocT 16, 2003 @ 1.048

EUR BINARY OMNE-TOUCH
REFPURCHASE OF WRITTEN FX OPTION
TERDE DATE 0&6/25/03

- &4, 500.00

386,438.00

Amount USD

14,713,034.61

- 183,000.00

EFTA01552950
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Settlement

Date

JPMorgan Chasa Bank

2003

Aeecount Number:

FINANCIAL TRUST COMPANY INC
I o York, NY 10154-1002
Aszset Account Portfelio

June 01, 2003 - June 30, 2003
FPage 47 of 51

U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

Jun 27 Write Option

- 20,000,000 AUD PUT USD CALL

FX EURCPEANM S5TYLE OQFTION

MAR 25, 2004 B .87

KNOCK OUT @ .68

WRITTEN FX CQPTION

FUT 20,000,000.00 AUD

CALL 13,400,000.00 UsD

TRADE DATE 0&/25/703

Jun 27 Purchase

Jun 30 Fwd FX Ctret

384,964

10, 000,000

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTICOMAL CLASS SWEEP FUND (EB2G)
[SWEEF DEARDLINE IS 4:30 FPM EST)
SETTLE FORWARD CURRENCY CONTRACT
BUY EUE SELL USD

COMTRACT RATE : 1.183800000
TRADE &/05/03 VALUE &/30/03

Jun 30 Fwd FX Ctrct

- 5,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR

CONTRACT RATE : 1.16&700000
TRADE &/0&/03 VALUE &/30/03

Jun 30 Fwd FX Ctrct

- 5,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR

COMTRACT RATE : 1.14&300000
TRADE a/24/03 VALUE &/30/03

Jun 30 Sale

- 273,000

JP MORGAM INSTITUTIOHNAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEF FUND (EB29)
[SWEEP DERDLIME IS 4:30 PM EST)
- 384,964 .00

- 11,838,000.00

Amount USD

246,426.00

5,833, 500.00

5,731,500.00

273, 000,00

EFTA01552951
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JPMorgan Chasa Bank

2003

Account HNumber: |GG

FINANCIAL TRUST COMPANY INC

, Hew York, MY 10154-1002

Asset Account Portfelio

June 01, 2003 - June 30, 2003

Page 48 of 51

In Case of Errors or Questions About Your Electronic Transfers.

Caontact yvourMorgan Teamat one ofthe telephonenumbers on the front of this statement or write us at 5

I | 0PS, MNewark,DE19713-2107 as soon as 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 errorpromptly. 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, 500 Stanten Christiana Road, 1/0PS3, Mawark, DE 19713-2107. 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 about.

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 CenturyIn
vestmentServicesInc. is the distributor of the AmericanCenturyFunds. JPMorgan InvestmentManagementIn
@. and Rmerican CenturyInvestmentManagementserve as

investment advisors to theirrespectivefund families. Sharesofthe funds are not bankdeposits and are
not guaranteedby anybank, governmententity, or the FDIC. Returnand share price will fluctuate and re
demption valuemayvbe more or less than originalcost. 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 heldings in the JPMargan Tax Exempt Money 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.

JFMSI is a memberof the Securities InvestorProtection Cerporation (SIPC),a not-for-profit membership
corporation funded by broker-dealersregisteredwith the Securities and ExchangeCommission. SIPC prot
ects securities and cash held fer a customer account at JPMSI

up to 500,000, which includes up to 100,000 of protection for cash. The balance of the account pro
tection, which is referredto as excess SIPC, includes up to an additiconal 900,000 of protection for
cash and 54%, 500,000 for any one custemer. This axcess SIPC

coveragels limited to an aggregatedamount of%250,000,000 by a suretybond issued by a majorcommercial
insurance carrier. Assets held in custedy bByJPMCEB are not subject te SIPCeovarage.

EFTA01552952
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Account Mumber: 161121381
FINANCIAL TRUST COMPANY INC

270 Park Avenue, New York, NY 10017
Margin Account Fortfolio

June 01, 2003 - June 30, 2003

Page 49 of 51

Margin BRcecount Portfalio

June 1 - June 30, 2003

Table of Contents

Partfolis Summary

Account Officers

Service Specialist: HORNAK/DORAZIO
Fage

50

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

Member SIPC.

Morgan

EFTA01552953
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FINANCIAL TRUST COMPANY INC

270 Park Avenue, New York, NY 10017

Margin Account Fortfolio

June 01, 2003 - June 30, 2003

Page 50 of 51

Overview

Portfolio Summary

IMPORTANT INFORMATION ABOUT YOUE STATEMENT

Cantact your client service specialist if vou think vyour statement iz incorreckt or vou regquire addit
ional information about a transaction on your statement.
Market Value USD

Total

Junn 30

G an

Estimated Annual

Income USD

EFTA01552954
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Margin Account Fortfolio

June 01, 2003 - June 30, 2003

Page 51 of 51

IMPORTANT INFORMATION ABOUT YOUR JPMSI MARGIN ACCOUNT

If there are any errors or omissions aon this statement, or if you have any gquestions about it, pleas
e contact your JPMSI Rccount Representative or JPMSI Compliance Department at (212) 483-2323,

Please keep the following in mind when using this statement to track your JPMSI brokerage activity:
This statement combines your general margin account with the special memorandum account reguired by
Section 220.6 Regulation T.

A=z regquired by Regulation T, a permanent record of your separate account is available upon your regu
ast.

Important Information about pricing and Valuations.

Frices, scme of which are provided by pricing services or other sources which we deem reliable, are
not guaranteed for accuracy or as realizable values

Free credit balances in your account are not segregated and may be used in the coperation 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 yeour securities. Upon

yvour demand, JPMSI will pay to you the amount of your free credit balance, and will deliver to vou f
ully-paid securities held on your behalf.

Interest will be charged on any debit balance; the methed of caleulating interest is described in a
letter sent to all margin customers. Upon written regquest, JPMSI will supply you with our most recen
t statement rceguired to be furpnished te customers

under SEC Rule 17a-5(c).

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 eguitable.

¥You should have received separate JPMSI trade confirmations for sach securities transaction. All tra
nsactions are subject to the terms and conditions stated on the reverse side of such confirmations a
nd are subfject 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 York and all applicable federal laws and regulatiocons.

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 information currently in its files ¢
& be complete and accurate.

JFMSI is required by law to report to the Internal Revenue Service all dividends andfor interest inc
ame on bonds credited to your acceunt during calendar year. Please retain all your statements to ass
ist wou in preparing your income tax returns.

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

JFMSI is nokt 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 Deposit Insurance Corporation, or any other governmental agency;
[2) Are not deposits or other cbligatioens of JPMSEI'=s bank or thrift affiliates (unless otherwisze ind
icated), and are not guaranteed by or the responsibility of any such affiliates{unless explicitly st
ated etherwisea); and

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

JPMSI's banking affiliates may be lenders te issuers of securities that JPMSI underwrites, in which
case proceeds of offerings underwritten by JPMSI may be used for the repavment of such loans, and vyo
u should refer to the disclosure documents relating

to particular securities for discussion of any such lending relationships.

The Federal Reserve requires that JPMSI obtain your consent before it can ebtain certain information
from its bank or thrift affiliates, including their credit evaluation of you. We will assume that v
our continuing to transact business with JPMSI will

constitute wvour consent to the sharing of such information by JPMSI and its bank or thrift affiliate
5, to the extent permitted by law.

JPMorgan Private Bank i1is the marketing name for the private banking business conducted by J.P. Marga
n Chase & Co. through its subsidiaries worldwide, including JPMCE and JPMSI.

JFMSI is a memberof the Securities InvestorProtection Cerporation (SIPC),a not-for-profit membership
corporation funded by broker-dealersregisteredwith the Securities and ExchangeCommission. SIPC prot
ects securities and cash held fer a customer account at JPMSI

up to 500,000, which includes up to 100,000 of protection for cash. The balance of the account pro
tection, which is referredto as excess SIFC, includes up to an additicenal $900,000 of protection for
cash and 54%,500,000 for any one customer. This excess SIFC

coveragels limited to an aggregatedamount of%250,000,000 by a suretybond issued by a majorcommercial
insurance carrier. Assets held in custedy bByJPMCE are not subject te SIPCoovarage.
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