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Portfolio Summary

Met Worth Summary

A=sset

FPortfolia USD

0O 30171-00-5

Assets (Long)

Cash & Short Term

Equities

Other

Options

Liabilities (Shart)

Other

Options

Tatal

F¥ Gain/Loss

Accrued Income

Total Het Worth

Income Summary

Dividends

Tatal

87,830,991.3%

BT, T80,116.59

11,982,860.70

7,881, 664.10

186,350.00

- 5,379,633.84

- 3,230,989, 62

- 2,148,634, 22
82,451,357.55

GB6,068.09

75,137.53

83,513,163.17

Margin

Fortfolio UOSD

161121381

a0

a0

a0

a0

a0

a0

a0

a0

Lao

L0a

0,00

000

87,830,991 .35%

BT, T80,116.59

11, 982,860.70

T,881,6684.10

186,350.00

- 5,379,633.84

- 3,230,999, 62

- 2,148,634.22
82,451,357.55

G8&,668.00

75,137.53

83,513,163.17

This Pericd

67,138.83

BT,138.83

Year to Date

310,937.81

310,937.81

JPMorgan provides this Portfolie Summary for informatienal 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
incipal amount invested.
Azsets held in custedy by JPMCE are not protected under the Securities Investor Protection Corporati

=R g R ==y =n-1"
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an ("SIPC") insurance.
Tatal USD
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Overviaw

Current

Fortfolio Summary

Except for tha Deposit Account (if elected), an
are insured deposits with JPMCBE, none of the in
af your Asset Reoecount, including mutual funds,
obligations of or guaranteed by JPHMCE or any of
atherwise indiecated). Such securities and other
risks, including possible loss of the principal
Informaticn abeout your JPM3SI Brekerage Account®
Fortfolio.

Asset Allocation

80% Cash and Short Term

14% Equities

6% Other

Cash & Short Term

Equities

Other

Options

Tatal

Foreign Exchange

Accrued Income

Taotal Portfolic Value

Market Value USD

Rug 31

&7,780,116.59

11,982,860.70

4,650,664 .48

- 1,962,284,.22

82,451,357.55

SE6,668.09

75,137.53

83,513,183.17

Income Summary

Dividends

Tatal

Met Gain/Loss Summary

Met Short Term Gain/Loss

Met Long Term Gain/Loss

Tatal

Priar Period

Market WValue USD

Jul 31

GE,151,001.74

11,46%,854.44

4,716,104 .60

- 2,548,415.32

81, 788,547.50

1,646,571.77

67,138.83

B3,502,258.10

This Periced USD

67,138.83

&67,138.83

Year to Date USD*

310,937,861

310,937.E1

Tax

Cast USD

67, 780,116.5%9

8,003,201.28

- 141,519.28

75, 641,798.59

Estimated Annual

Income USD

532,654 .40

Yield

%

1.4
¢.a

d the cash in yvour Asset Account, which
vestments referred to in this statement
are FDIC insured or bank deposits,
its bank or thrift affiliates {unless
investments are subject to investment
amount invested. See "Important
at the end of this Asset Account

EFTA01554085



0.0

G32,654.40

M/AR HN/A

1.1

Fealized This Period USD Realized Year to Date USD*
297,107.20

297,107.20

Unrealized USD

T,217,877.97

- 1,630,418.43

- 311,883,865

7,217, 877.97 - 1,942,302.08

*¥Year to date information is calculated on a calendar year basis.
Exchange Rates

Spot Rates as of August 31, 2004

Market walue of Cptions is not included in pie chart.
Currency

AUD

CHF

Exchange Rate

0.7061

1.2681

EFTA01554086
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Exchange Rates

Spot Rates as of August 31,
Currency

EUR

GEFP

HED

HUF

JBY

NED

THE

TWD

ZAR

Exchange Rate

1.2153

1.798%

T.7995%

205.0525

10%.7450

0.6561

41.6500

34,0400

B.6563

Y 10154-1002

2004

2004

EFTA01554087
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Cash and Short Term

Summary by Maturitwy

Current Market Value

usoD

Cash

Tatal

6T, 780,116.55%

BT, T80,116.59

Estimated Annual Income

usoD

532,654 .40

532,654.40

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/SLP/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: 1.38%
FOUND STERLIMNG

Tatal Cash

usp 67,780,116, 34

1.00

1.00

BT, 780,116, 34

BT, 780,116, 34

75,137.53

GEP

.14

1.785714

.25

BT, T80,116.59

.25

BT, T80,116.59

75,137.53

532,654 .40

1.38

Currenecy )

Unit Cost

Adjusted

Account Type

Quantity

Original

Market

Frice

Tax Cost

Addjusted

Original

Market Value USD

Accrued Interest USD
Unrealized

Gain/Loss USD

Estimated Current

Annual

Yield/

Income USD YTM %

Current

M/R

332,654.40 1.38

EFTA01554088
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Equities

Independent, third party research selected by an Independent Consultant for certain companies covere
d by JFMorgan

Securities, Inc. is awvailable to elients of JPMSI at no cost.
Clients can access this research at
wWw.privateclient . jpmorgan.com or can call their JPMorgan representative at their toll free number t
o request that a

capy of this research be sent to them. When JPMorgan dreps coverage of a company, independent rasear
ch will

continue to be provided for an l18-month period, when awvailable. Refer to Eguity Research Ratings sec
tion for

research ratings on client holdings, if applicabkle.
Mote: C indicates Eguity covered by JPMSI.

Equity Holdings in Alphabetical Order

Description

Cusip/Symbol

Currenecy ),

Account Type

Quankt ity

Unit

Cast

Current Market

Frice

Tax Cost

Current Market

Value USD

USD Accrued Dividends USD

Unrealized

Gain/Loss USD

Annual Dividend

Incame USD Yield %

Estimated

C

TOOD TIHC

B90333-10-7 TOO

765,678 are liened

usoD

Taotal Eguity

765,678

765,678

15.65

11, 982,860.70

11,982,860.70

M/ R

0,00

M/R

0.0

EFTA01554089
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Equity Research Ratings

Independent, third party research is available for 18 months after JPMorgan Securities, Inc. termina
tes coverage. Clients

=an acecess this research at www.privateclient. jpmorgan.com or can call their JPMargan repressntative
at their toll free

number to regquest that a cepy of this research be sent to them. Egquity Research Ratings for any comp
any where JPMSI

has terminated coverage are excluded below. For explanation of JPMSI ratings, see disclaimer section
at end of

statement. For third party ratings systems, see specific third party research at www.privateclient.q
PO Cgan . Com.

Equity Holdings in &Alphabetical Order

Description/Ticker

TOO INC TOO

Ratings

JFMS5I: NEUTRAL

MENGSTAR: 1 =star

EFTA01554090
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Other

Swaps in Alphabetical Order
Description

WALT DISHEY CO EQUITY SWAF
24,954,900 USD NOTIOMAL

JAENM 1% 2005

DEAL REF # 2353480
SWPEDA-FL-1

MN/0 Client

WALT DISHEY CO TOTAL RETURN SWAP
11,820,650 USD NOTIOMNAL

FEBE 14 2045

DEAL REF # 2361214
SWPBDA-FV-9

M0 Client

Structured Investments in Alphabetical Order
Description

& MONTH CHF LINEKEED STRUCTURE
100% PRINCIPAL FPROTECTED IN CHF
JEMORGAN LONDOM 12/6/2004
E38998-98-4

Baarer

Tatal COther

Market Value USD

Currency

CHF

Quankt ity

10, 000,000

Unit Cost

100,00

Price/Unit

99,9433

Tax Cost

8,003,201.28

Accrued Income USD
Unrealized Estimated Annual
Gain/Loss USD

7,881,664.10 - 121,537.18
Incame USD Yield %

M/ R

- 736,056.10

Trade Date

Maturity Date

Estimated

Value USD

- 2,454,943, 52

JPMorgan Chasa Bank

2004

Aceount Number: © 30171-00-5
FINANCIAL TRUST COMPANY INC
345 Park ARvenue, MNew York, NY 10154-1002
Asset Account FPortfelio
August 01, 2004 - August 31, 2004
FPage 9 of 48

10, 000,000

8,003,201.28

4,650,664.48 - 121,537.18

EFTA01554091
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Options

Faoreign Exchange
Description

Cusip

JEBEY PUT USD CALL

FX EURCPEANM S5TYLE OFTION
Mov 04, 2004 @ 111.

KMOCK IN TRIGGERED @ 112.5
ENOCK OUT @ 106.25
XIJPYPA-JW-Z

EUR PUT USD CALL

FX EUROCFPEAN S5TYLE OQFTION
DEC 0&, 2004 @& 1.1
XEURFPA-OF-Z

AUD CALL USD FUT

FX EURCPEAM S5TYLE QFTION
DEC 23, 2004 & .&9

KNOCEKE IN TRIGGERED @ .7250
KMOCK OUT @ .65

XAUDCA-CD-Z

EUR CALL CHF FPUT

FX EURCPEAN S5TYLE OFTION
FEB 0%, 2005 @& 1.5345

KNOCK IN @ 1.5525

KNOCK oUT @ 1.5045
YEURCA-XL-Z

EUR PUT USD CALL

FX EURCPEANM S5TYLE OFTION
FEB 14, 2005 @ 1.22

ENOCK IN @ 1.1495
XEURFPA-FPD-Z

EUR - 22,000,000 USD - 2&,840,000.00 USD
- 665,632.00

- 665,632.00

- 795,219,592

- 129,587,952

EUR - 23,000,000

CHF - 35,408,500.00 UsD

- 1689,326.00

- 169,326.00

- 160,941.03

8,384.97

AUD

- 5,000,000 OSD - 3,450,000.00 USD
62,445.00

62,445,000

115,550.00

53,105.00

EUR

20,000,000 UsSD 22,000,000.00 OUSD
96, B00.00

G5, BO0.00

20,064,000

- 76,736.00

Counter

Amount Curreancoy

Counter Fremium

Amount Currency

Fremium

Local

Premium

usD

Current Market

Value USD

Unrealized

Gain/Loss USD

JPY -1,1140,000, 000 Uusc - 10,000, 000.00 USD
- 138,000.00

- 138,000.00

- 85,303.50

EFTA01554092
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Faoreign Exchange

Description

JEY PUT USD CALL

FX EURCPEAM S5TYLE QFPTION

FEBE 0%, 2005 @ 115.

XJPYPA-EB-Z

ZAR PUT USD CALL

FX EURCPEANM S5TYLE OQFTION

oCT 14, 2004 8 6.4

KNOCK IN TRIGGERED @ &.7
XZARPA-RL-Z

HED FPUT USD CALL

FX EURCFPEAM STYLE CPTION

SEP 23, 2004 @ T.B33

XHEDPA-BRH-Z

EUR CALL USD PUT

FX EURCPEANM S5TYLE OQFTION

MoV 01, 2004 @ 1.3

ENOCK OUT @ 1.1375

KNOCHK OUT @ 1.21 BARRIER EXP 12/1/03
XEURCA-TQ-Z

AUD PUT USD CALL

FX EURCPEAN S5TYLE OPFTION

ocT 11, 2004 @ 7775

KNOCE IN TRIGGERED @ .7565

ENOCK CUT @ .B0Z0

XAUDPA-CQ-Z

NEZD PUT USD CALL

FX EUROPEANM S5TYLE OFTION

MoV 22, 2004 @ .a8

KMOCK IN TRIGGERED #© .&6625
iNEDPA-DC-Z

NZD

- 3,013,500 UsSD - 2,045,180.00 USD
85,040,487

85,040,897

111, 780.39

- 256,749 .42

AUD

- 4,000,000 USD - 3,110,000.00 USD
106,4873.20

106,673,220

296,25B.92

- 189,585.72

EUR

10, 000,000 Usp 13, 000,000.00 USD
56,447.00

56,447,000

14,644 .40

- 41,802.80

HED 154,660,000 USD 20,000,000.00 USD
312,280.00

312, 280.00

3196.35

- 311,883,865

ZAR - 46,080,000 USD - 7,200,000.00 USD
- 194,400.00

- 194,400.00

- 404,588.85

- 210,188.85

Counter

Amount Currency

caontinued

JEPY 2,300,000,000 UsSD 20,000,000.00 USD
190, 000,00

190,000.00

126,753.00

- 6£3,247.00

Counter Fremium

EFTA01554094



Amount Currency
Premium

Local

Premium

osD

Current Market
Value USD
Unrealized
Gain/Loss USD
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Faoreign Exchange

Description

NMZD PUT USD CALL

FX EURCPEAM S5TYLE QFPTION

Mowv 22, 2004 @ .68

KNOCE IN TRIGGERED @ .68625
NEDPA-DBE-Z

AUD PUT USD CALL

FX EUROCFPEAN S5TYLE OQFTION

Wov 22, 2004 @ .77

KMOCK IN TRIGGERED ®©@ .755

KNOCK COUT @ .7965

XAUDPA-DH-Z

THE CALL USD FUT

FX EURCPEAM S5TYLE QFTION

FEB 23, 2005 @& 3a.

XTHECA-RC-Z

THE CALL USD PUT

FX EURCPEANM S5TYLE OQFTION

FEB 23, 2005 @& 38.

XTHECA-RB-Z

TWD CALL USD FPUT

FX EURCPEAN S5TYLE OPFTION

MAR 01, 2005 @& 32.75

XTWDCA-RE-Z

Total Foreign Exchange
Exchange-listed options are valued using market prices at the closze of business for statement date.
Over-The-Counter (OTC) options are walued at Mid-Market, unless otherwise agreed.
See: Important Information abeut Pricing and Valuations.
- 141,519.28 - 1,%62,284.22

- 1,820,764.,50

TWD 327,500,000 USD 10,000, 000.00 USD
196, 000.00

196, 000,00

21,598,863

- 174,401.37

THE 351,500,000 USD

%,250,000.00 USD

108,225.00

108,225.00

2,488, 82

- 105,736.38

THE 2,700,000,000 UsSD 75,000,000.00 USD
405, 000,00

405, 000,00

405,00

- 404,5%5.00

AUD

- 1,500,000 OSD - 1,155,000.00 USD
- 23,568l1.94

- 23,581.94

- 105,289.35

- 81,727.41

Counter

Amount Curreancoy

cantinued

MED

- 1,986,500 USD - 1,350,820.00 UsSD
61,192.17

61,192.17

73,692,268

- 12,500.09

Counter Fremium

Amount Curreancoy

Fremium

Local

Fremium

usoD

Current Market

EFTA01554096



Value USD
Unrealized
Gain/Loss USD
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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 wvalues.

Valuations of over-the—counter derivative 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 thisz statement

and, except as otherwise agreed in writing, these wvaluations do not represent the actual terms at wh
ich transackions or securities could be bought or sald or new transactions could be entered intae, 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 waluations are derived from proprietary models based upon well recognized finan
=ial 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 yield different resul
ts. Morgan expressly disclaims any responsibility

for (1) the accuracy cof the models or estimates used in deriving the wvaluations, (2) any errors or o

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

purposas only and are intended solely for voeur own use. Please refer to the trade confirmation for 4
etails of each transaction.

EFTA01554098
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Outstanding Foreign Exchange Contracts
Net Currency Exposure Summary
Swiss Franc

Eura Currency

Pound Sterling

Hungarian Forint

Japanese Yen

U 3 Dallar

Value in Currency
22,853,000.00

- 15,400,000.00
5,000,000.00

887,940, 000.00

- 1,587,500, 000.00
2,335,155.82

Gain/Loss Summary

Total Unrealized Closed
Value in USD

Tatal Unrealized Open
Total Unrealized Gain/Loss
- 38,500.00

1,026,168.09

G8&,668.00

Foreign Exchange Contracts
Settlement

Date

Trade Date

SPECULATIVE

AUSTRALIA DOLLAR - U 5 DOLLAR
Tatal Clased

Jul. 7 04 Sep. 9 04 AUD
Jul. 8 04 Sep. 9 04 AUD
Jul. 12 04 Sep. 14 04 AUD
Apr. 16 04 Oct. 20 04 AUD
Apr. 23 04 Oct. 20 04 AUD
Total Open

Tatal

SWISS FRANC

Bug. 16 04 Sep. 14 04 CHF
- 10,400,000.00 USD

10, 000,000.00 USD

¢.a0

- 13,{400,000.00 USD

10, 000,000.00 USD
3,000,000.00 USD

000

0,00

— EURO CURREMNCY
22,953,000.00 EUR

- 15,400,000.00

1.5302

1.539592

18,114,285, 25
18,226,170.04

- 115,884.79

T,166,000.00

- 7,180, 000.00

- 14,400,000

%9,361,300.00

- 7,289,000.00

- 2,148, 600.00

T6,300.00

90, 200.00

L7166

L7118

L7201

L7285

L7162

L705445

. 705445

oo oo |

EFTA01554099



0.705053
0.702503
0.702503
T,166,000.00
T,054,448.74
14,220,448.74
9,361,300.00
7,025,032 .35
2,107,509.70
18,493,842.05
32,714,290.79
T,054, 448,74
T,1E0,000.00
14,234,448.74
%,165,691.79
T,289,000.00
2,148,600.00
1B, 603,291.7%
32,837,740.53
111,551 .28

- 125,551.26
- 14,000.00
195, 608.21

- 263,967T.85
- 41,090.30

- 109,449.74
- 123,449.74
Currency
Amount
Counter
Currency
Counter
Amount
Cantract Rate
Current Market
Forward Rate
Market Value
Receivables USD
Market WValue
Payvables USD
Unrealized
Gain/Loss USD

EFTA01554100
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Trade Date
JFMorgan Chase
2004

Account Number:

Bank

Q 30171-00-5
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345 Park Avenue,

Asset Account Portfelio

Bugust 01, 2004

Fage 15 of 48

- August 31,

Foreign Exchange Contracts

Settlement
Date
Currency

EURQ CUREREMCY - U 5 DOLLAR

Apr. la 04 Oct.
Apr. 23 04 Oetk.
May. 3 04 Oct.
May. 11 04 Oct.
May. 17 04 Oct.
Total Closed
Aug. 13 04 Sep.
Jul. 12 (04 Sep.
Jul. 20 04 Sep.
Aug. 4 04 Sep.
Apr. 1é 04 Oct.
Apr. 23 04 Oct.
Tatal Cpen
cantinued
Amount

Counter
Currancy
Counter

Amount

Cantract Rate
Current Market
Forward Rate
Market Value

Recaivables USD

Market Value
Fayables USD
Unrealized
Gain/Loass USD

20 04 EUR
20 04 EUR
20 04 EUR
20 04 EUR
20 04 EUR

14 04 GEBF
14 04 GEF
14 04 GEF
14 04 GBF

20 04 GEF
20 04 GBF

10, 000,000.00 USD
3,000,000.00 USD
- 10,000,000.00 USD

- 1,500,000.00
- 1,500,000.00
0.00

- 11,571,000.00

- 3,536,700.00
11,883,000.00
1,766,100.00
1,796,100.00
- §2,500.00
PFOUND STERLIMNG
FOUND STERLIMNG

uso
usp

- JAPAMESE YEN
- U 5 DOLLAR

5,000,000.00 JBY
- 13,000,000.00 USD
5,000,000.00 USD

- 5,000,000.00

uso

10,000,000.00 USD
3,000,000.00 USD

0.00

HUMGARIARN FORINT - U 3 DOLLAR

Jul. 13 04 Sep.
Jul. 21 04 Sep.
Aug. 17 04 Sep.
Apr. 27 04 Oct.
Apr. 28 04 Oct.
Tatal Cpen
JAPANESE YEN
Jul. 12 04 Sep.
Aug. 10 04 Sep.

14 04 HUF
14 04 HUF
14 04 HUF
20 04 HUF
20 04 HUF

14 04 JPY
14 04 JPY

- §77,070,000.00 USD

677,070, 000. 00

uso

- 806,280,000.00 USD
1,059, 940,000.00 USD

634,280, 000.00

usop

Mew York, NY 10154-100Z2

EFTA01554101



887,940, 000.00
- I 5 DOLLAR
- 518,050,000.00 USD
- 554,200,000.00 USD
4,797,647.71
5,000,000.00
107.98

110.84
109.669758
109.669758
4,797,647.71
5,000,000.00
4,723,727.02
5,053,352.99
73,920.69

- 53,352.99

- 1,013,300,000.00
24,048,700.00
- §,250,000.00
5,059, 000.00
-'17,725,000.00
- 5,232,300.00
800, 400.00
3,268,501.08

- 3,286,747.57
4,000,000.00

- 4,803,280.91
- 2,859,564.49
3,681,091.89
L1871

.1789

.1883

L1774

.1974

.823313
.823313
.823313
.823313
.823313
12,146,049.67
3, 643,814,580
11,883,000.00
1,766,100.00
1,796,100.00
31,235,064.57
202.66

8499

L85

L8118

.7725

.7441
87.03627
.796633
.796633
.796633
.791105
.781105
8,983,163.37
24,048,700.00
8,983,163.37
5,059, 000.00
17,911,049.73
5,373,314.91
65,375,228.01
207.15

206.00

201.57

220.67

221.81
205.887857
205.887857
205.887857
207.879895
207.879895
3,268,501.08
1,288,537.79
4,000,000.00
5,098, 809.57
1,051,184.91

(=R =< N |
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18,707,033.35
11,971,000.00
3,536,700.00
12,146,049.67
1,821,907.45
1,821,907.45
31,297,564.57
5,239,557.17
23,356,224.76
8,250, 000.00
8,983,163.37
17,725,000.00
5,232,300.00
64,546, 688.13
1,288,537.79
3,286,747.57
3,916,112.44
4,803,280.91
2,859,564.49
18,154,243.20
175,049.67
107,114.90

- 263,049.67
55,807.45
25,807.45
§2,500.00

- 256,393.80
£92,475.24

- 266,836.63
75, B36.63
186,049.73
141,014.91
828,539,688

- 20,036.71
1,790.22

83, B87.56
295,528.66
191, 620.42
552,750.15

EFTA01554103



o8
Trade Date

JFMorgan Chase Bank

2004
Account Number:

Q 30171-00-5

FIMNANCIAL TRUST COMPANY INC

345 Park Avenue,

Asset Account Portfelio

August 01, Z004
Fage 16 of 48

- August 31,

Foreign Exchange Contracts

Settlement

Date

Currency

Apr. 1é 04 Oect.
May. 25 04 Oct.
Tatal Cpen
cantinued
Amount

Counter
Currancy

1,076, 700,000.0
- 558,650,000.0
- 554,200,000.0

M ZEALAND DOLLAR - U 5 DOLLAR

Jul. 7 04 Sep.
ABug. 10 04 Sep.
Mar. 11 04 Mar.
Mar. 23 04 Mar.
Total Closed
Jul. 12 04 Sep.
Aug. 4 04 Sep.
Aug. & 04 Sep.
Rug. 10 04 Sep.
Apr. 1lé 04 Oct.
May. 27 04 Oct.
May. 27 04 Oct.
Tatal Cpen
Tatal

- 10,000, 000.00

20 04 JPY
20 04 JPY

0 0osD
0 uso
0

9 04 MED
9 04 MED
15 45 WZID
15 45 MED

14 04 WED
14 04 HED
14 04 NZID

14 04 mWzZD

20 04 MWZID

20 04 MED

20 04 MZID

usD

10, 000, 000.00 USD
5,000,000.00 USD
- 5,000,000.00 USD

0.00
- 20,000,000.00
- 10,000,000.00

UsD
usD

5,000,000.00 USD
5,000,000.00 USD
10,000,000.00 USD
5,000,000.00 USD
5,000,000.00 USD

G.00
0.00

Mew York, NY 10154-1002

2004

Total Foreign Exchange Contracts

Coaunter

Amount

- 10,400,000.00
5,000,000.00
4,797,647.71
B, 483, 000.00

- &,514,000.00
- 3,142,500.00
3,170,500.00
37,000.00

13, 096,000.00
B, 389,000.00

- 3,252, 000.00
- 3,269,000.00
- &,276,000.00
- 3,127,000.00
- 3,127,000.00
434, 000,00
471, 0400.00
Contract Rate
107.67

111.73

Current Market
Farward Rate
10%.48020%9

EFTA01554104



100480200
Markat Valus
Receivables USD
G,834, 654,24
5,000,000.00
24,632,301.495
L6483

L6514

L6205

L6341

L6548

LE3ED

L6504

L6538

LEB2TE

L6254

L6254
.655352
.&655352
Led40817
LE40817
.654909
L&654909
.654909
L654909
.651913
.651913
.651913
SAB3,000.00
&,553,51B.93
3,203,082 .58
3,170,500.00
19,410,101.4%
13, 006,000.00
B, 389, 000.00
3,274,542.79
3,274,542 .79
B,519,132.19
3,259,566.09
3,259,566.09
39,072,349.95
58,482,451 .44
258,239,818.73
Market Value
Fayables USD
10, 000,000.00
5,102,748.76
24,870, 82877
B,553,518.93
B, 514, 000.00
3,102,500.00
3,203,082.56
19,373,101.4%
13,0098,171.16
B, 5449, 085 _ 58
3,252,000.00
a,269,000.00
B, 276, 000.00
a3,127,000.00
A3,127,000.00
ag, 608,256.74
58,071,358.213
257,253,150.64
Unrealized
Gain/Loass USD
- 185,345 .76
- 102,74E.76
- 247,526 B2
- 70,518,483
a9,518.493
100,582.56

- 32,582.58
a7, 000,00

- 2,171.186

- 160,085.58
22,542.79
5,542.7%
243,132.19
132,566.09

O O D O O D Do
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132,566.08
i74,093.21
411,093,211
SB6, 668.09
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JPMorgan Chasa Bank

2004

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

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

August 01, 2004 - August 31, 2004
Page 17 of 48

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

Date

Settlement

Date

Settled

Aug 2 Aug 4 Buy-Back Opt NED FUT USD CALL
Aug 9 Aug 11 Buy-Back Opt

FX EURCPEANM S5TYLE OFTION

DEC 23, 2004 @& .ab5

KMOCK IN @ .B35

KNOCK COUT @ .68

AUD PUT USD CALL

Bug 9 Aug 11 Write Option

FX EUROCFPEAN S5TYLE OQFTION

AFR 04, 2005 @& .7075

KNOCK oUT @ .T7365

EUR CALL CHF FUT

FX EURCPEAM S5TYLE QFPTION

FEBE 0%, 2005 @ 1.53495

ENOCK IN @ 1.5525

ENOCK COUT @ 1.5045

uso

10, 000,000

- 302,250.00

244, 400,00

- 57,850.00 s

Realized

Typea

Descripticon

Currency

Quantity

Frice/Unit Market Cost/Praceeds
Tax Cost

Gain/Lass USD

Amount USD

£5,50%.15

000

uso

20,000,000

- 413,180.00

458, 460,00

45,280.00 5

usoD

- 23,400,000

0. &0

16%,326.00
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Trade

Date

JPMorgan Chasa Bank

2004

Aceount Number: © 30171-00-5
FINANCIAL TRUST COMPANY INC
345 Park Avenue, MNew York, HNY 10154-1002
Asset Account FPortfelio
August 01, 2004 - August 31, 2004
FPage 18 of 48

Settlement

Date

Fealized

Type

Settled continued

Bug 10 Rug 12 Write Option
EUR PUT USD CALL

Aug 11 Rug 13 Purchase Cpt
Bug 12 BRug lé Write Option
FX EUROCFPEAN S5TYLE OQFTION

FEB 10, 2005 @& 1.22

KNOCK IN @ 1.185

JEY FPUT USD CALL

FX EURCPEAM S5TYLE QFTION

FEB 0%, 2005 @& 115.

ZAR PUT USD CALL

ARug 17 Rug 1% Buy-Back Opt
FX EURCPEANM S5TYLE OQFTION

oCT 14, 2004 8 6.4

KNOCK IN @ &.7

HUF FPUT USD CALL

ABug 1% Rug 23 Buy-Back Opt
F¥ EURCPERN STYLE CFTION

SEP 16, 2004 @& 212,

KNOCK IN @ 220

NMZD PUT USD CALL

FX EURCPEANM S5TYLE OQFTION

Mov 22, 2004 @ .68

KNOCE IN TRIGGERED @ .68625
Trade

Date

Settlement

Date

Counter

Currency

Settled Foreign Exchange Contracts
SPECULATIVE

AUSTRALIA DOLLAR - U 5 DOLLAR
Jul 9 04

Aug 13 Q4

Aug 10 04 Aug 13 04

Aug 13 04 Aug 17 04

Aug 16 04 Aug 17 04

Faeb 20 04 Aug 24 04

AUD - 14,000,000.00 USD
T,197,000.00

AUD 14,Q00,000.00 USD - 7,170,000.00
AUD 14,0Q00,000.00 USD - 7,080,000.00
AUD - 14,000,000.00 USD

AUD

7,500,000.00 USD - 5,6746,750.00
T,175,000.00

L719700

L717000

LT0B000

L717500

L 756900

.395000

L717000

LT0B000

L708000

L413500

L197,000.00

- 7,170, 000.00

- 7,080,000.00

T,175,000.00

- 5,676,750.00

- 7,168,458.78

A== == R == =]
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T,170,000.00
T, 080,000.00
- 7,080,000.00
5,305,978.06
28,541.22
Amount Currency
Counter
Amount
Contract Rate
Revaluation
Rate
Contracted/
Base Amount USD
Revalued
Amount USD
Realized
Gain/Lass USD
osD

- 22,000,000
2,48

GBS, 632,00
Description
Currency
Quantity
Frice/Unit Market Cost/Proceeds
Tax Cost
Gain/Loss USD
osD

osD
2,300,000,000
.45

- 46,080,000
2.70

- 190,000.00
194, 400.00
osD
1,060,000,000
- 17,500.00
265, 000.00
247,500.00 5
osD
11,436,500

- 318,850.00
322, T38.03
3,888.03 5
G5, 000,00

- 370,771.94
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Date

JFMorgan Chase Bank

2004

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

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

Bugust 01, 2004 - August 31, 2004
Fage 19 of 48

Settled Foreign Exchange Contracts
Trade

Settlement

Date

Currency

Feb 20 04 Aug 24 04

Mar 1 04

Aug 24 04

SWISS FRANC

Rug 5 04

Aug & 04

Aug 16 04

Rug 16 04

Aug 16 04 Aug 16 04

SWISS FRANC

ABug 16 04 Aug 16 04

AUD

Caunter

Amount Currency

cantinued

T,500,000.00 USD - 5,639,250.00
AUD - 15,000,000.00 USD 11,347,500.00
— EURO CURREMNCY

CHF

7,6890,000.00 EUR - 5,000,000.00
CHF 15,352,000.00 EUR - 10,000,000.00
CHF - 22,987,500.00 EUR 15,000,000.00
- 0 5 DOLLAR

CHF

EURO CURREMCY - U 5 DOLLAR

May 17 04 Aug & 04

May 27 04 Aug & 04

Aug & 04

Rug & 04

Rug & 04

Rug 9 04

Aug 14 04

Aug 10 04

Aug 16 04

Aug 1le 04

Feb 20 04 aAug 24 04

Mar 1 04

ARug 24 04

Aug 4 04

Rug & 04

Rug & 04

ARug & 04

Aug 16 Q4

EUR

L 751500

756500

538000

L535200

L532500

L413500

L413500

L242350

.810100

242350

.810100

242350

.809550

- 54,500.00 OsSD

EUR - 5,000,000.00 USD

EUR

43, 7885.17

5,993,500.00

5,000,000.00 USD - &,127,000.00
EUR 14,000,000.00 USD - 12,240,000.00

= = e =l e e el = =]
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EUR - 10,000,000.00 USD 12,271,000.00
EUR 10,000,000.00 USD - 12,240,000.00
EUR - 10,000,000.00 USD 12,258,000.00
7,500,000.00 USD - 9,385,250.00
5,287,250.00

EUR - 7,500,000.00 USD

FOUOND STERLIMG - U 5 DOLLAR

Jul 28 04
GEE - 5,000,000.00 USD
GEP

Bug 13 04 Aug 16 04
5,107,000.00

5,000,000.00 USD - 9,090,000.00
GEP 14,000,000.00 USD - 1E8,41%,000.00
GEP - 10,000,000.00 USD 1E,404,000.00
L244 600

.18a870a0

225400

L 224000

L2271040

L 224000

L225800

L252700

L238300

LB21400

L818000

. 841900

. 840400

L242350

L225716

L225716

L 224000

L 224000

L234416

L234416

L212121

L.212121

844168

.818000

840434

LB4A0434

5,639,250.00

L 305,978,068

11,347,500.00 - 10,611,956.13
B, 189,882.07

- 6,172,077.52

12,357,226.22 - 12,344,155.04
- 1B,503,239.81

18,528,812, 30

- 333,271.954

T735,543.87

17,804.55

13, 071.18

25,572 .49

Coaunter

Amount

Cantract Rate

Revaluation

Rate

Contracted/

Base Amount USD

Revalued

Amount USD

Realized

Gain/Loass USD

43, 789,17

5,883, 500.00

- &6,127,000.00

- 12,240,000.00

- 43, 868.48

- 79.31

- 6&,128,577.55

B, 128,577.55

12,240,000.00

12, 271,000,000 - 12,240,000.00
- 12,240,000.00

12, 258,000,000 - 12,344,155.04
- §9,3585,250.00

G, 287,250.00

[0 I I e e el el el el e e ol =l SOl S S S Sy S o
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5,107,000.00
- 9,080,000.00

- 18,419,000.00
12,344,155.04

5,090,909.09

- 9,080,908.09

- 9,220,B835.09

8,090, 000.00

18,404,343.42
18,404,000.00 - 18,404,343.41
- 135,077.55

1,577.55

31, 000.00

104,155.04

- 86,155.04

- 304,340.91

196,340.91

- 113,839.09

- 14, 656.58

- 343.41

EFTA01554112



1]

Date

JFMorgan Chase Bank

2004

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

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

Bugust 01, 2004 - August 31, 2004
Fage 20 of 48

Settled Foreign Exchange Contracts
Trade

Settlement

Date

Currency

Feb 23 04 Aug 24 04

Mar 1 04

Aug 24 04

Aug 4 04

Rug & 04

Aug & 04

Coaunter

Amount Currency

cantinued

GEP 10,000,000.00 UsSD - 18,337,000.00
GEF - 10,000,000.00 USD 18,404,000.00
N ZEALAND DOLLAR - U 5 DOLLAR
Jul 28 04

Aug 11 04 Aug 13 04

Aug 11 04 Aug 13 04

Feb 20 04 Aug 24 04

Feb 23 04 Aug 24 04

Rug 24 04

Mar 2 04

MZD - 140,000, 000.00 USD

G, 269,000.00

MZD 14,000,000.00 USD - &,420,000.00
MzD - 14,000, 000.00 USD

NZD

NED

G, 539,000.00

WzZD 14,000,000.00 USD - &, 486,000.00
5,000,000.00 USD - 3,315,000.00
5,000,000.00 USD - 3,344,500.00
B, 742, 000.00

MZD - 140,000, 000.00 USD

L833700

. 840400

LB26500

642000

LB853500

LB48e00

LB63000

LBBEL00

L874200

. 7954493

. 7954493

L.5302540

L B42000

LB48600

LB48e00

L527300

L527300

L527300

- 18,337,000.00

17,954,933.11

18,404, 000.00 - 17,5854,933,11
B, 269,000.00

- 6,420, 000.00

B, 539,000.00

- 6,484, 000.00

- 3,315,000.00

- 3,344,500.00

G, 742, 000.00

- 6,534,879.5%2

G, 420, 000.00

- 6,486, 000.00

G, 486, 000.00

3,273,751.086

- - - -
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3,273,751.06

- 6,547,502.12
- 3BZ,066.89
4449, 066 . B9

- 265,879.92
53, 000.00

- 41,248.494

- 70,748,894
194,457 .88
Counter
Amount
Cantract Rate
Revaluation
Rate
Cantracted/
Base Amount UOSD
Revaluad
Amount USD
Realized
Gain/Loss USD

EFTA01554114



1]

JPMorgan Chasa Bank

2004

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

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

August 01, 2004 - August 31, 2004
Page 21 of 48

Account Transactions by Currency
Australia Dollar Actiwvity Summary
Amount this

Pariod

Beginning Balance

Credits

Sales, Maturities, Redemptions
Fareign Exchange

Debits

Miscellanecus Disbursements
Faoreign Exchange

Ending Balance

Foreign Exchange Gains/Lossas
Rustralia Dellar Actiwvity by Date
Settlement

Date

Type

ABug 13 Fwd FX Ctrct

Quantity Description

1,197,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL AUD

COMTRACT RATE : 0.712700000
TRADE 7/0%/04 VALUE B/13/04

ARug 13 Spot FX

- 7,170,000

SPOT CUREREMCY TRAMSACTION - BOUY
BUY AUD SELL USD

SFOT RATE : 0.717000000

TRADE 8/10/04 VALUE B/13/04
AUSTRALIA DOLLAR

0 5 DOLLAR

- 276,000.00

- 35,000,000.00

L0a

- 1,541.21

- 336,500,000.00

35,000,000.00

10, 000,000.00

326,776, 000.00

.0a

Amount

ta Date

Realized

Amount

Gain/Loss USD

- 1,541.22

- 10,400,000.00

- 7,168,458.78

Amount USD

10, 000,000.00

T,170,000.00
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Date

JFMorgan Chase Bank

2004

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

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

Bugust 01, 2004 - August 31, 2004
Fage 22 of 48

ABustralia Dollar Actiwvity by Date
Settlement

cantinued

Fealized

Type

Aug 17 Spot FX

Quantity Description

1,175,000

SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL AUD

SFOT RATE : 0.717500000

TRADE 8/1&/,04 VALUE B/17/04

U 5 DOLLAR

AUSTRALIA DOLLAR

Aug 17 Spet FX

- 7,080,000

SPOT CURREMCY TRAMSACTION - BOUY
BUY AUD SELL USD

SFOT RATE : O.708000000

TRADE 8/13/04 VALUE B/17/04
AUSTRALIA DOLLAR

0 5 DOLLAR

Aug 24 Fwd FX Ctrect

- 5,674,750

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELL USD

CONTRACT RATE : 0.756300000
TRADE 2/20/04 VALUE B/24/04

Aug 24 Fwd FX Ctret

- 5,639,250

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELL USD

CONTRACT RATE : 0.751300000
TRADE 2/20/04 VALUE B/24/04

Rug 24 Fwd FX Ctrect

11,347,500

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL AUD

CONTRACT RATE : 0.756500000
TRADE 2/01/04 VALUE B/24/04

.01

10, 000,000.00

T,080,000.00

Gain/Loss USD

- 10,400,000.00

- 7,175, 000.00

Amount

Amount USD

7,500,000.00

5,305,978.06

7,500,000.00

5,305,978.06

- 15,400,000.00

- 10,611,5856.13
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JPMorgan Chasa Bank

2004

Account Number: © 30171-00-5
FINANCIAL TRUST COMPANY INC
345 Park Avenue, New York, MY 10154-1002
Asset Account Portfelio

August 01, 2004 - August 31, 2004
Page 23 of 48

Account Transactions by Currency
Euro Currency ARcotivity Summary
Amount this

Pariod

Beginning Balance

Credits

Sales, Maturities, Redemptions
Fareign Exchange

Debits

FPurchases of Securities
Faoreign Exchange

Ending Balance

Foreign Exchange Gains/Lossas
Euro Currency Actiwvity by Date
Settlement

Date

Rug 3

Type

Spot FX

Quantity Description
12,086,000

S5POT CURREMCY TRAMSACTIONM - SALE
BUY USD SELL EUR

SFOT RATE : 1.208600000

TERDE 7/28/04 VALUE B/03/04

0 5 DOLLAR

EURD PEINCIPAL CURRENCY

- 57,500,000.00

L0a

- 12,579.74

- 30,400,000.00

- 400,599, 332,582

57,500,000.00

28,941,124 .64

400,658, 208,28

0o

Amount

ta Date

Realized

Amount

Gain/Lass USD

33,000.00

- 10,400,000.00

- 12,086,000.00

Amount USD
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Date

Aug 3

JPMorgan Chasa Bank

2004

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

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

August 01, 2004 - August 31, 2004
Page 24 of 48

Euro Currency Actiwity by Date
Settlement

continued

Realized

Type

Spot FX

Quantity Description

- 12,453,000

SPOT CUREEMNCY TRAMSACTION — BOY
BUY EUR SELL USD

SFOT RATE : 1.205300000

TERDE 7/30/04 VALUE B/03/04
EURD PRINCIFAL CUREENCY

U 5 DOLLAR

Aug &

Fwd FX Ctrct

5,993,500

SETTLE FORWARD CURERENCY COMNTERACT
BUY USD SELL EUR

CONTRACT RATE : 1.1%98700000
TREARDE 5/17/04 VALUE B/06/04

Aug @
Fwd FX Ctrct
- &,127,000

SETTLE FORWARD CURRENCY CONTRACT
BUY EUE SELL USD

CONTRACT RATE : 1.225400000
TRADE 5/27/04 VALUE B/0&/04
Aug 10 Spot FX

- 12,240,000

S5POT CURRENMCY TRAMSACTIONM - BOUY
BUY EUE SELL USD

SFOT RATE : 1.2Z24000000
TRERDE &/06/04 VALUE B/10/04
EURCO PEINMCIPAL CURRENCY

0 5 DOLLAR

Aug 10 Spet FX

12,271,000

SFPOT CURREMCY TRAMSACTIOM - SALE
BUY USD SELL EUR

SPOT RATE : 1.227100000
TRADE &/0&/,04 VALUE B/10/04
0 5 DOLLAR

EURCO PEINMCIPAL CURRENCY
Bug 16 Fwd FX Ctrect
7,890,000

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL EUR

CONTRACT RATE : 1.538000000
TRADE 8/05/04 VALUE B/fl&a/04
- 2,515.95

- 5,000,000.00

- 6,172, 077.5Z

Gain/Loss USD

10, 000,000.00

12,0532, 000,00

Amount

Amount USD

- 5,000,000.00

- 6,128,577.55

5,000,000.00

B, 128,577.55

10, 000,000.00

12, 240,000.00

- 10,400,000.00

- 12,271,000.00

EFTA01554118



1]

Date

JFMorgan Chase Bank

2004

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

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

Bugust 01, 2004 - August 31, 2004
Fage 25 of 48

Euro Currency Rotivity by Date
Settlement

continued

Realized

Type

ABug 16 Fwd FX Ctrct

Quantity Description

- 12,240,000

SETTLE FORWARD CURRENCY CONTRACT
BUY EUE SELL USD

COMNTRACT RATE : 1.224000000
TRADE 8/0&/,04 VALUE B/fla/04

Bug 16 Fwd FX Ctrect

15,352,000

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL EUR

CONTRACT RATE : 1.535200000
TRADE 8/0&/04 VALUE B/fl&a/04

ABug 16 Fwd FX Ctrct

12,258,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR

CONTRACT RATE : 1.225800000
TERDE 5/08/04 VALUE B/16/04

Aug lé Spot FX

- 22,987,500

SFPOT CURRENMCY TRAMSACTIONM - BOUY
BUY EUE SELL CHF

SPOT RATE : 0.809550000

TRADE &/1&6/04 VALUE B/la/04
EURO PEINCIFAL CURRENCY

SWISS FRANC

Aug 24 Fwd FX Ctret

- 9,385,250

SETTLE FORWARD CURREHNCY CONTEACT
BUY EUE SELL USD

CONTRACT RATE : 1.252700000
TRADE 2/20/04 VALUE B/24/04

Aug 24 Fwd FX Ctrct

9,287,250

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR

CONTRACT RATE : 1.238300000
TRADE 3/01/04 VALUE B/24/04

- 5,031.90

Gain/Loss USD

10, 000,000.00

12,344,155.04

Amount

Amount USD

- 10,400,000.00

12,344,155.04

5,031,889

10,000,000.00

- 12,344,155.04

15, 000,000.00

ig,528,812.30

7,500,000.00

S,020,909.09

- 7,500, 000.00

- 9,050,2059%.0%9

EFTA01554119



OB

JPMorgan Chasa Bank

2004

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

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

August 01, 2004 - August 31, 2004
Page 26 of 48

Account Transactions by Currency
M Zealand Dollar Actiwvity Summary
Amount this

Pariod

Beginning Balance

Credits

Sales, Maturities, Redemptions
Fareign Exchange

Debits

FPurchases of Securities
Miscellaneous Disbursements
Foreign Exchange

Ending Balance

Foreign Exchange Gains/Losses

M Zealand Dollar Actiwvity by Date
Settlement

Date

ABug 2

Type

Spot FX

Quantity Description

B, 298,000

SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL HWZD

SPOT RATE : 0.629800000

TRADE 7/2%/04 VALUE B/02/04

0 5 DOLLAR

N ZEALAND DOLLAR

- 40,000,000.00

i

114,879,592

- 20,000,000.00

- 2B0,284.94

- 479,964,616.52

40, 000, 000,00

20,964,616.52

470,280, 284,94

Loa

Amount

ta Date

Realized

Amount

Gain/Lass USD

- 16,000.00

- 10,000, 000.00

- 6,258,000.00

Amount USD

EFTA01554120



1]

Date

Aug 2

JPMorgan Chasa Bank

2004

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

345 Park Avenue, MNew York, HNY 10154-1002
Asset Account FPortfelio

August 01, 2004 - August 31, 2004
Page 27 of 48

M Zealand Dollar Actiwvity by Date
Settlement

continued

Realized

Type

Spot FX

Quantity Description

- 6,314,000

S5POT CURRENMCY TRAMSACTIONM - BOUY
BUY NZD SELL USD

SFOT RATE : 0.631400000

TERDE 7/28/04 VALUE B/02/04

N ZEALAND DOLLAR

0 5 DOLLAR

Aug &

Fwd FX Ctrct

B, 269,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL HZD

CONTRACT RATE : 0.626300000
TRADE 7/28/04 VALUE B/0&/04

Aug @

Spot FX

- 6,420,000

SPOT CUREREMCY TRAMSACTION - BOUY
BUY NZD SELL USD

SFOT RATE : 0.642000000

TRADE 8/04/04 VALUE B/0&/04

N EZEALAND DOLLAR

0 5 DOLLAR

ABug 13 Spot FX

G, 539,000

S5FOT CURRENMCY TRAMSACTIOM - SALE
BUY USD SELL MNEZD

SFOT RATE : 0.6539%00000

TRADE 8/11/04 VALUE B/13/04

0 5 DOLLAR

N EZEALAND DOLLAR

Aug 13 Spet FX

- 6,484, 000

SFPOT CURREMCY TRAMSACTIOM - BOUY
BUY NZD SELL USD

SFOT RATE : 0.&648600000

TRADE 8/11/04 VALUE B/13/04

M ZEALAND DOLLAR

0 5 DOLLAR

10, 000,000.00

B, 486, 000.00

114,879.92

Gain/Lass USD

10, 000,000.00

G,314,000.00

Amount

Amount USD

- 10,400,000.00

- 6,534, 875,52

10, 000,000.00

G, 420, 000.00

- 10,400,000.00

- &,539,000.00

EFTA01554121



1]

Date

JFMorgan Chase Bank

2004

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

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

Bugust 01, 2004 - August 31, 2004
Fage 28 of 48

M Zealand Dollar Actiwvity by Date
Settlement

cantinued

Fealized

Type

Aug 24 Fwd FX Ctrct

Quantity Description

- 3,315,000

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

COMNTRACT RATE : 0.663000000
TRADE 2/20/04 VALUE B/24/04

Rug 24 Fwd FX Ctrect

- 3,344,500

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE : 0.668300000
TRADE 2/23/04 VALUE B/24/04

Aug 24 Fwd FX Ctrct

B, 742,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL HZD

CONTRACT RATE : 0.&674200000
TRERDE 3/02/04 VALUE B/24/04
Gain/Loss USD

5,000,000.00

3,273,751.08

Amount

Amount USD

5,000,000.00

3,273,751.06

- 10,400,000.00

- 6,547,502.12

EFTA01554122



1]

JPMorgan Chasa Bank

2004

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

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

August 01, 2004 - August 31, 2004
Page 29 of 48

Account Transactions by Currency
Pound Sterling Actiwvity Summary
Amount this

Pariod

Beginning Balance

Credits

Sales, Maturities, Redemptions
Fareign Exchange

Debits

Foreign Exchange

Ending Balance

Foreign Exchange Gains/Losses
Pound Sterling Actiwvity by Date
Settlement

Date

Rug 2

Type

Spot FX

Quantity Description

%,0893,000

SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL GBP

SFOT RATE : 1.818600000

TRADE 7/2%/04 VALUE B/02/04

U 5 DOLLAR

FOUND STERLIMNG

Aug 2

Spot FX

- 9,042,500

SFPOT CURREMCY TRAMSACTIOM - BOUY
BUY GEF SELL USD

SFOT RATE : 1.808500000

TRADE 7/2%/04 VALUE B/02/04
FOUND STERLIMNG

0 5 DOLLAR

5,000,000.00

9,042, 500.00

- 30,400,000.00

.14

130,839.08

- 218,699,995%.86

30,000,000.00

13, 000,000.00

205,700, 000,00

.14

Amount

to Date

Realized

Amount

Gain/Loss USD

50,500,000

- 5,000,000.00

- 9,093, 000.00

Amount USD

EFTA01554123



1]

Date

Aug @

JPMorgan Chasa Bank

2004

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

345 Park Avenue, MNew York, HNY 10154-1002
Asset Account FPortfelio

August 01, 2004 - August 31, 2004
Fage 30 of 48

Found Sterling Actiwvity by Date
Settlement

continued

Realized

Type

Fwd FX Ctret

Quantity Description

5,107,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBEF

CONTRACT RATE : 1.821400000
TERDE 7/28/04 VALUE B/06/04

Aug @

Spot FX

- 4,080,000

SPOT CURREMCY TRAMSACTION - BOUY
BUY GEF SELL USD

SFOT RATE : 1.818000000

TRADE 8/04/04 VALUE B/0&/04
POUND STERLIMNG

0 5 DOLLAR

ABug 1l& Fwd FX Ctrot

- 18,419,000

SETTLE FORWARD CURRENCY CONTRACT
BUY GEF SELL USD

CONTRACT RATE : 1.841300000
TRADE &/0&/04 VALUE B/la/04

Aug lé Spet FX

18,404,000

SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL GBP

SFOT RATE : 1.840400000

TRADE 8/13/04 VALUE B/f1la/04

U 5 DOLLAR

FOUND STERLIMNG

Aug 24 Fwd FX Ctrct

- 18,337,000

SETTLE FORWARD CURRENCY CONTRACT
BUY GEF SELL USD

CONTRACT RATE : 1.833700000
TRADE 2/23/04 VALUE B/24/04

Bug 24 Fwd FX Ctrct

18,404,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBEF

CONTRACT RATE : 1.840400000
TRADE 3/01/04 VALUE B/24/04

- 0.01

10, 000,000.00

17,954,933.11

Gain/Loss USD

130,839,089

- 5,000, 000.00

- §9,220,B35.0%

Amount

Amount USD

5,000,000.00

G,020,000.00

10, 000,000.00

18,404,343.42

- 10,400,000.00

- 18,404,000.00

- 10,400,000.00

- 17,554,5833.11

EFTA01554124



1]

JPMorgan Chasa Bank

2004

Account Number: © 30171-00-5
FINANCIAL TRUST COMPANY INC
345 Park Avenue, New York, MY 10154-1002
Asset Account Portfelio
August 01, 2004 - August 31, 2004
Page 31 of 48

Account Transactions by Currency
Swiss Franc Activity Summary
Amount this

Pariod

Beginning Balance

Credits

Debits

Fareign Exchange

Purchases of Securities
Foreign Exchange

Ending Balance

Ewiss Franc Actiwvity by Date
Settlement

Date

Typea

ABug 16 Fwd FX Ctrect

Quantity Description

- 5,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL EUR

COMTRACT RATE : 1.538000000
TRRDE 8/05/04 VALUE B/fla/s04
Aug 16 Fwd FX Ctret

- 10,400,000

SETTLE FORWARD CURREHNCY CONTEACT
BUY CHF SELL EUR

CONTRACT RATE : 1.535200000
TRRDE 2/0&6/04 VALUE B/l&a/704
Aug l& Spot FX

15, 000,000

S5POT CURREMCY TRAMSACTIONM - SALE
BUY EUE SELL CHF

SFOT RATE : 1.240635375
TREARDE 2/16/04 VALUE B/L&6/04
EURCO PEINMCIPAL CURRENCY
SEWISS FEANC

L0a

23,042,000.00

T73,576,000.00

- 23,042,000.00

.0a

- 10,400,000.00

- &3,576,000.00

Amount

ta Date

Realized

Amount

Gain/Loss USD

T,690,000.00

B, 1B9,882.07

Amount USD

15, 352,000.00

12,357,226.22

- 22,587,500.00

- 18,528,812.30

EFTA01554125



1]

Date

JFMorgan Chase Bank

2004

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

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

Bugust 01, 2004 - August 31, 2004
Fage 32 of 48

Swiss Franc Activity by Date
Settlement

cantinued

Fealized

Type

Aug l& Spot FX

Quantity Description

43, 785,17

SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL CHF

SFOT RATE : 1.244600000

TRADE 8/1&/04 VALUE B/fla/04

U 5 DOLLAR

SWISS FRANC

Gain/Loss USD

- 54,500.00

- 43,789.17

Amount

Amount USD

EFTA01554126



OB

JPMorgan Chasa Bank

2004

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

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

August 01, 2004 - August 31, 2004
Page 313 of 48

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
Furchases of Securities
Miscellaneous Disbursements
Foreign Exchange

Ending Balance

- 1,164,068.81

- 1,241,780.00

- 351,381.19

- 158,389,250.00

Lo

*Year to date information is caleculated on a calendar vyear basis.
- 133,300,878.665

- 23,250,389.70

- 7,254,312 .84

- 1,511,8B92,251.8

67,138.83

1,534,954.00

1,029, 356.00

158,515,035%.17

310,937,861

53, 075,876.35

29,763,661.00

953,054.02

1,551,584,303.85

Lo

Amount Year

ta Date USD*

U 5 Dollar Activity by Date

Typea

Settlement

Date

Bug 2

Dividend

Quantity Description

JP MORGAM INSTITUTIOHMAL FRIME MONEY
INSTITUTIOMAL CLASS SWEEP FUND (E29)
[SWEEF DEADLINE IS 4:30 FM EST)
Amount USD

67,138.83

EFTA01554127



1]

Settlement

Date

Rug 2

JFMorgan Chase Bank

2004

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

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

ABugust 01, 2004 - August 31, 2004
Fage 34 of 48

U 5 Dellar Rcotivity by Date
Type

cantinued

Quantity Description

Spet FX

- 10,400,000

SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL HWEZD

SFOT RATE : 0.&629800000

TRADE 7/2%/04 VALUE B/02/04

U 5 DOLLAR

N ZEALAND DOLLAR

Rug 2

Spot FX

10, 000,000

SFPOT CURREMCY TRAMSACTIOM - BOUY
BUY NEZD SELL USD

SFOT RATE : 0.631400000

TRADE 7/2%/04 VALUE B/02/04

N ZEALAND DOLLAR

0 5 DOLLAR

Rug 2

Spot FX

- 5,000,000

SFPOT CURREMCY TRAMSACTIOM — SALE
BUY USD SELL GBP

SPOT RATE : 1.818c00000

TRADE 7/2%/04 VALUE B/02/04

0 5 DOLLAR

POUND STERLIMNG

Aug 2

Spot FX

5,000,000

SFOT CURRENMCY TRAMSACTIONM - BOUY
BUY GEF SELL USD

SFOT RATE : 1.808500000

TRADE 7/2%/04 VALUE B/02/04
FOUND STERLIMNG

0 5 DOLLAR

RAug 2

Purchase

101,638,883

JF MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTICONAL CLASS SWEEP FUND (B2}
[SWEEF DERDLINE IS 4:30 PM EST)
- 9,042,500.00

- &,314,000.00

Amount USD

B, 298, 000.00

%,093,000.00

- 101,638,483

EFTA01554128



1]

Settlement

Date

Rug 3

JFMorgan Chase Bank

2004

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

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

ABugust 01, 2004 - August 31, 2004
Fage 35 of 48

U 5 Dellar Rcotivity by Date

Type

cantinued

Quantity Description

Spet FX

- 10,400,000

SFPOT CURREMCY TRAMSACTICM — SALE
BUY USD SELL EUR

SFOT RATE : 1.208600000

TRADE 7/2%/04 VALUE B/03/04

U 5 DOLLAR

EURCO PEINMCIPAL CURRENCY

Rug 3

Spot FX

10, 000,000

SFPOT CURREMCY TRAMSACTIOM - BOUY
BUY EUE SELL USD

SFOT RATE : 1.205300000

TRADE 7/30/04 VALUE B/03/04

EURO PEINCIFAL CURRENCY

0 5 DOLLAR

Rug 3

Bug 4

Purchase

Buy-Back Opt

33,000

JP MORGAM INSTITUTIOHNAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEP FUND (EB29)
[SWEEP DEADLINE IS 4:30 PM EST)
10,000,000 NMED PUT USD CALL

FX EUROCFPEAN S5TYLE OQFTION

DEC 23, 2004 @ .ab5

KMOCK IN @ (835

KNOCK OUT @ .68

REFPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0Q8/02/704

Bug 4

Rug &

Sale

Fwd FX Ctret
- 302,250

- 5,000,000

JF MORGAW IMETITUTIOMAL PREIME MOMNEY
INSTITUTIONAL CLASS SWEEP FUND (829)
[SWEEF DEADLIME IS 4:30 FM EST)
SETTLE FORMWARD CUREEMCY CONTRACT
BUY UED SELL EUR

CONTRACT RATE : 1.198700000

TRADE 5/17/04 VALUE EB/0&/704
102,250.00

5,993,500.00

- 12,053,000.00

Amount USD

12, 086,000.00

- 33,000.00

- 302,250.00

EFTA01554129



1]

Settlement

Date

Aug &

JFMorgan Chase Bank

2004

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

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

ABugust 01, 2004 - August 31, 2004
Fage 36 of 48

U 5 Dellar Rcotivity by Date

Type

cantinued

Quantity Description

Fwd FX Ctret

5,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY EUE SELL USD

COMNTRACT RATE : 1.225400000
TRADE 5/27/04 VALUE B/0&a/04

Rug &
Fwd FX Ctrect
- 5,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBP

CONTRACT RATE : 1.821400000
TRADE 7/28/04 VALUE B/0&a/04

Aug &

Fwd FX Ctrct

- 10,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL HWED

CONTREACT BATE : 0.&26%00000
TRADE 7/28/04 VALUE B/0&6/04

Aug &

Spot FX

L, 000,000

SPOT CURREMCY TRAMSACTION - BOUY
BUY GEF SELL USD

SPOT RATE : 1.818000000

TRADE 8/04/04 VALUE B/0&/04
FOUND STERLIMNG

U 5 DOLLAR

Aug @

Spot FX

10, 000,000

SPOT CURREMCY TRAMSACTION - BOUY
BUY NZD SELL USD

SFOT RATE : O.642000000

TRADE 8/04/04 VALUE B/0&/04

N ZEALAND DOLLAR

0 5 DOLLAR

Aug @

Sale

- 287,500

JP MORGAM INSTITUTIONAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEP FUND (E29)
[SWEEF DEADLINE IS 4:30 FM EST)
Amount USD

- 6,127,000.00

G,107,000.00

B, 269,000.00

- 9,050,000.00

- 6,420,000.00

267,500.00

EFTA01554130



1]

Settlement

Date

JPMorgan Chasa Bank

2004

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

345 Park Avenue, MNew York, HNY 10154-1002
Asset Account FPortfelio

August 01, 2004 - August 31, 2004
Page 317 of 48

U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

Aug 10 Free Delivery

-1

CROS55 CURREMCY SWAP

10MM WZD MOTIONAL &.51MM USD
MOTICHMAL 37972014 REC: FIXED RATE
6.26% NZD SEMI-ANNUAL PAY: FLOATIHG
RATE USD 3 MONTH LIBOR QUARTERLY
IR ESWAF UNWINMD

JPMORGAN CHASE BANEK

TRADE DATE 08/06/04

ABug 10 Free Dalivery

-1

CROSS CURBREMCY SWAP

10MM AUD WOTIONAL 7.41MM USD
MOTICOHMAL 3/9/2014 REC: FIXED RATE
5.84% AUD SEMI-ANNUAL PAY: FLOATIHNG
RATE USD 3 MONTH LIBOR QUARTERLY
IR SWAF UNWIMND

JPMORGAN CHASE BANE

TRADE DATE 08/0&/704

Aug 10 Misc. Disbursement

CROSS CUREEMCY SWAP

10MM WZD WOTIONAL 6.51MM USD
MOTICHMAL 3/9/2014 REC: FIXED RATE
B.26% NZID SEMI-ANNUAL PAY: FLOATIHNG
RATE USD 3 MONTH LIBOR QUARTERLY
IR SWAF UNWIMND

Aug 10 Misc. Disbursement

CROSS5 CUREEMCY SWAP

10MM AUD MWOTIONAL 7.41MM USD
MOTICOMAL 37972014 REC: FIXED RATE
5.84% AUD SEMI-ANNUAL PAY: FLOATIHNG
RATE USD 3 MONTH LIBOR QUARTERLY
IR SWAF UNWIMND

- 76,000,000

Amount USD

- 230,000.00

EFTA01554131



1]

Settlement

Date

JPMorgan Chasa Bank

2004

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

345 Park Avenue, MNew York, HNY 10154-1002
Asset Account FPortfelio

August 01, 2004 - August 31, 2004
Page 38 of 48

U 5 Dollar Rctiwvity by Date
Type

continued

Quantity Description

Aug 10 Spot FX

10, 000,000

SPOT CURREMCY TRAMSACTION - BOUY
BUY EUE SELL USD

SFOT RATE : 1.224000000

TRADE &8/0&/04 VALUE B/10/04
EURCO PEINMCIPAL CURRENCY

U 5 DOLLAR

Aug 10 Spot FX

- 10,000,000

SFPOT CURREMCY TRAMSACTIOM — SALE
BUY USD SELL EUR

SPOT RATE : 1.227100000

TRADE &/0&/04 VALUE B/10/04

0 5 DOLLAR

EURO PEINCIPAL CURRENCY

Aug 10 Sale

Aug 11 Buy-Back Opt

- 275,000

JF MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTIOMAL CLASS SWEEF FUND (EB29)
[SWEEP DEARDLINE IS 4:30 PM EST)
20,000,000 AUD PUT USD CALL

FX EUROPEANM S5TYLE OFTION

AFR 04, 2005 @& .7075

ENOCK oUT @ .T7365

REFPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0B/0%/704

Bug 11 Write Option

- 23,000,000 EUR CALL CHF PUT
FX EURCPEAN S5TYLE OPFTION

FEB 0%, 2005 @& 1.5395

ENOCK IN @ 1.5525

ENOCK OUT @ 1.5045

WRITTEN FX OQPTION

CALL 23,000,000.00 EUR

FPUT 35,408,500.00 CHF

TRADE DATE 08/09/704

16%9,326.00

275, 000,00

- 413,180.00

Amount USD

- 12,240,000.00

12,271,000.00

EFTA01554132



1]

Settlement

Date

JPMorgan Chasa Bank

2004

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

345 Park Avenue, MNew York, HNY 10154-1002
Asset Account FPortfelio

August 01, 2004 - August 31, 2004
FPage 319 of 48

U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

ABug 11 3ale

Bug 12 Mise. Disbursement

- 243,854

JP MORGAM INSTITUTICHAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEF FUND (EB29)
[SWEEP DEADLINE IS 4:30 PM EST)
WALT DISHEY CO TOTAL RETURN SWAP
11,920,650 USD NOTIOHAL

FEBE 14 2045

DEAL REF # 2361214

ABug 12 Write Option

- 22,400,000

QUARTEELY INTEREST FPAYMEMT

EUR PUT USD CALL

FX EUROCFPEAN S5TYLE OQFTION

FEB 10, 2005 @& 1.22

ENOCK IN @ 1.185

WERITTEN FX OQPTION

FUT 22,000,000.00 EUR

CALL 2&4,840,000.00 USD

TRADE DATE 08/10/04

Aug 12 Purchase

ABug 13 Fwd FX Ctrct

B20,240.81

- 10,400,000

JP MORGAM INSTITUTICHAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEF FUND (EB29)
[SWEEP DEADLINE IS 4:30 PM EST)
SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL AUD

CONTRACT RATE : 0.7192700000
TRADE 7/0%/04 VALUE B/13/04

Aug 13 Spoet FX

10, 000,000

SFPOT CURREMCY TRAMSACTIOM - BOUY
BUY AUD SELL USD

SPOT RATE : 0.717000000

TRADE &/10/04 VALUE B/13/04
AUSTRALIA DOLLAR

0 5 DOLLAR

- 620,240,811

T,197,000.00

BE5,632.00

Amount USD

243,854.00

- 45,391.1%9

- 7,170, 000.00
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U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

ABug 13 Spot FX

- 10,400,000

S5POT CURREMCY TRAMSACTIONM - SALE
BUY USD SELL HZD

SFOT RATE : 0.6539%00000

TREARDE 2/11/04 VALUE B/L3/04

0 5 DOLLAR

N ZEALAND DOLLAR

Aug 13 Spot FX

10, 000,000

SFPOT CURRENMCY TRAMSACTIONM - BOUY
BUY NEZD SELL USD

SFOT RATE : 0.&648600000

TRARDE 8/11/04 VALUE B/L3/704

N ZEALAND DOLLAR

0 5 DOLLAR

Aug 13 Purchase Opt
2,300,000,000 JPY PUT USD CALL
FX EURCFPEAM STYLE CPTION

FEBE 0%, 2005 @& 115.

PURCHASED FX OPTION

FUT 2,300,000,000.00 JBY

CALL 20,000,000.00 USD

TRADE DATE 08/11/04

ABug 13 Zale

Aug 16 Fwd FX Ctret

- 110,000

10, 000,000

JF MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTICONAL CLASS SWEEP FUND (B2}
[SWEEF DERDLINE IS 4:30 PM EST)
SETTLE FORWARD CURRENCY CONTRACT
BUY GEF SELL USD

CONTRACT RATE : 1.8413%00000
TRARDE 2/0&6/04 VALUE B/l&6704

ABug 16 Fwd FX Ctrct

10, 000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY EUE SELL USD

CONTRACT RATE : 1.224000000
TRERDE 5/06/04 VALUE B/16/04

110, 000,00

- 18,41%,000.00

- 6,486, 000.00

Amount USD

B, 539,000.00

- 1920,000.00

- 12,240,000.00
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U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

ABug 16 Fwd FX Ctrct

- 10,400,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR

CONTRACT RATE : 1.225800000
TEARDE 2/08/04 VALUE B/L&6/04

Bug lé& Write Option

- 45,080,000 EZAR PUT USD CALL

FX EURCPEAN S5TYLE OPFTION

ocT 14, 2004 @ 6.4

ENOCK IN @ &.7

WERITTEN FX OQPTION

FUT 46&,080,000.00 ZAR

CALL 7,200,000.00 USD

TRADE DATE 0B/12/704

Bug lé& Purchase

Aug 16 Spot FX

241,189.17

- 10,400,000

JF MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTIOMAL CLASS SWEEF FUND (EB29)
[SWEEP DEARDLINE IS 4:30 PM EST)
S5POT CURREMCY TRAMSACTIONM - SALE
BUY USD SELL GBFP

SFOT RATE : 1.840400000

TEARDE 2/13/04 VALUE B/L&6/04

0 5 DOLLAR

FOUND STERLIMNG

Aug lé Spot FX

- 54,500

S5FOT CURRENMCY TRAMSACTIOM - SALE
BUY USD SELL CHF

SFOT RATE : 1.244600000

TRRDE 8/16/04 VALUE B/Ll&6/04

0 5 DOLLAR

SWISS FRANC

Aug 17 Purchase

95, 000

JP MORGAM INSTITUTICHAL PRIME MOMNEY
INSTITUTIOMAL CLASS SWEEP FUND (E29)
(SWEEP DERDLINE IS 4:30 PM EST)
43,785,177

- 241,18%9.17

18,404,000.00

Amount USD

12, 258,000.00

194, 400.00

- 45,000,000
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U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

Aug 17 Spot FX

- 10,400,000

S5POT CURREMCY TRAMSACTIONM - SALE
BUY USD SELL AUD

SFOT RATE : 0.717500000

TREARDE 2/16/04 VALUE B/L7/04

0 5 DOLLAR

AUSTRALIA DOLLAR

Aug 17 Spot FX

10, 000,000

SFPOT CURRENMCY TRAMSACTIONM - BOUY
BUY AUD SELL USD

SFOT RATE : O0.708000000

TRRDE 8/13/04 VALUE B/L7/04
AUSTRALIA DOLLAR

0 5 DOLLAR

Aug 1% Buy-Back Opt
1,060,000,000 HUF PUT USD CALL
FX EURCFPEAM STYLE CPTION

SEFP 16, 2004 @ 212,

KNOCK IN @ 220

REFPURCHASE OF WRITTEN F¥X OPTION
TRADE DATE 08/17/704

Aug 1% Sale

Aug 23 Buy-Back Opt

- 17,5040

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTICOMAL CLASS SWEEP FUND (EB2G)
[SWEEF DERDLINE IS 4:30 PM EST)
11,436,500 WEZD PUT USD CALL

FX EURCPEAN S5TYLE OPFTION

mov 22, 2004 @ .a8

KMOCKE IN TRIGGERED @ .&&625
REFPURCHASE OF WRITTEN FX OPTION
TRADE DATE 08/19/04

Aug 23 3Bale

- 318,850

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTICOMAL CLASS SWEEP FUND (EB2G)
[SWEEF DERDLINE IS 4:30 PM EST)
318,850.00

17, 500,00

- 318,850.00

- 7,080, 000.00

Amount USD

T,175,000.00

- 17,500.00

EFTA01554136



1]

Settlement

Date

JPMorgan Chasa Bank

2004

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

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

August 01, 2004 - August 31, 2004
Page 43 of 48

U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

Aug 24 Fwd FX Ctrct

7,500,000

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELL USD

CONTRACT RATE : 0.756300000
TRARDE 2/20/04 VALUE B/24/04

Aug 24 Fwd FX Ctrect

7,500,000

SETTLE FORWARD CURRENCY CONTRACT
BUY EUE SELL USD

CONTRACT RATE : 1.252700000
TRARDE 2/20/04 VALUE B/24/704

Aug 24 Fwd FX Ctret

7,500,000

SETTLE FORWARD CURRENCY CONTRACT
BUY AUD SELL USD

CONTRACT RATE : 0.751300000
TRRDE 2/20/04 VALUE B/24704

Rug 24 Fwd FX Ctrect

5,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY NZD SELL USD

CONTRACT RATE : 0.663000000
TRARDE 2/20/04 VALUE B/24704

Aug 24 Fwd FX Ctrct

10, 000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY GEF SELL USD

CONTRACT RATE : 1.833700000
TRERDE 2/23/04 VALUE B/24/04

Aug 24 Fwd FX Ctrect

5,000,000

SETTLE FORWARD CURRENCY CONTRACT
BUY NEZD SELL USD

CONTRACT RATE : 0.66B300000
TRADE 2/23/04 VALUE B/24/704

Aug 24 Fwd FX Ctret

- 10,400,000

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL GBF

CONTRACT RATE : 1.840400000
TRRDE 3/01/04 VALUE B/24704
Amount USD

- 5,67&,750.00

9,3595,250.00

5,639,250.00

3,315,000.00

18,337,000.00

- 3,344,500.00

18,404,000.00

EFTA01554137



1]

Settlement

Date

JPMorgan Chasa Bank

2004

Aceount Number: © 30171-00-5

FINANCIAL TRUST COMPANY INC

345 Park Avenue, MNew York, HNY 10154-1002

Asset Account FPortfelio

August 01, 2004 - August 31, 2004

FPage 44 of 48

U 5 Dollar Rctiwvity by Date

Type

continued

Quantity Description

Aug 24 Fwd FX Ctrct

- 15,400,000

SETTLE FORWARD CURRENCY CONTRACT

BUY USD SELL AUD

CONTRACT RATE : 0.756500000

TEARDE 3/01/04 VALUE B/24/04

Aug 24 Fwd FX Ctrect

- 7,500,000

SETTLE FORWARD CURRENCY CONTRACT

BUY USD SELL EUR

CONTRACT RATE : 1.238300000

TRARDE 3/01/04 VALUE B/24/704

Aug 24 Fwd FX Ctret

- 10,400,000

SETTLE FORWARD CURRENCY CONTRACT

BUY USD SELL HWEZD

CONTRACT RATE : 0.&674200000

TRRDE 3/02/04 VALUE B/24704

Rug 24 Purchase

73,000

JP MORGAM INSTITUTIONAL PRIME MOMNEY

INSTITUTIOMAL CLASS SWEEP FUND (E29)

[SWEEF DEADLINE IS 4:30 PM EST)

Amount USD

11, 347,500.00

G, 287,250.00

B, 742,000.00

- 73,000,000

In Case of Errors or Questions About Your Electronic Transfers.

Contact yourMaorgan Teamat cne ofthe telephonenumbers on the front of this statement or write us at 5
00 Stanton ChristianaRoad, 1/0P5, Newark,DE19713-2107 as soon as you can, if you think vourstatemant
is wrong or 1f you needmore information about a transfer

on the statemant. We must hearfrom you ne laterthan 60 dayes afterwe szent vou the FIRSTstatement on w
hich the erroror problem appeared. (1) Tellus yourname and account number. (2) Describethe erroror t
he transferveou are unsure about, and explainas elearly as

you can why you believe it 15 in erroror why you need more information. (3) tell us the dollaramount
af the suspected errer. Ifyou contact us orally, you must send us your complaint or guesticon in wel
ting within 10 business days in order to preserveyour rights. We will

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

the usze ofmoneyduring the time it takes us to complete cur investigation.
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In case of errors or guestions abeout your statement, including your line of credit.

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

Private Bank, 500 Stanton Christiana Road, 1/0PS3, Mewark, DE 19713-2107. We must hear from vou 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

daing 50 will not preserve vour rights.

In your letter, please provide the following information: (1) your name and account number; (2) the
dollar amount of the suspected error; and (3) a description of the error and explanation, if you can
, why vou believe there is an error. If yvou need

more informaticon, you must describe the item you are unsure aboub.

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

Shares of the funds are not bank deposits and are not guaranteedby any bank, governmententity, or th
e FDIC. Return and share price will fluctuate and redemption valuemay be more or less than original
cost. While the money marketfunds seekto maintain a stable net

asset valuepf$l.00 parshare, there iz no assurancethat they will continue to do so. The estimatedann
ualincome and dividendyieldfigures for mutual funds representthe funds’ most recentincome dividendan
nualized.

J.P. Morgan Funds Distributor, Inc. is the distributor of the JPMorgan Funds and American Centurylnwv
estmentServices, Inc. is the distributor of the American CenturyFunds. J.P. Morgan InvestmentManagem
entInc. and ABmerican CenturyvInvestmentManagement Inc.

serveas investment advisors to theirrespectivefund familiesand receivecompensation from theirrespect
ivefund families for providing investment advisoryand other services.

If you have chosen cne of the sweep mutual funds, you are notified that positions in the Prime Money
Market Sweep Fund represent holdings in the JPMorgan Prime Money Market Fund; positions in the Fade
ralMoney Market Sweep Fund represent holdings in the

JPMorgan FederalMonevMarkstFund; and positiens in the TaxExemptMoneyMarketSweep Fund representholdin
gs in the JPMorgan TaxExemptMonevMarketFund.

JPMEI is the custodian of listed eptions and most mutual funds, including third pastymutual funds, p
urchasedthrough JPMSI.

JFMSI is a memberof the Securities InvestorProtection Cerporation ("SIPC"),a not-for-profit membersh
ip corporation funded by broker-dealersregisteredwith the Securitiesand ExchangeCommission. Securiti
esand cash held for a custemer account at JPMSI are protected

up to the total net eguity ofeach account.. The first 500,000 of protection, which includes up to %
100,000 of protection for cash, is providedby SIPC. As ofMarch 2004, the balanceof the protection is
providedby a separateExcessSIPC SuretyBond issued by Customer

Asset Protection Company. SIPCand excessSIPCprotection do not protect against losses from fluctuatio
ns in the valuesf the securities. Assets held in custody by JPMorgan ChaseBank{the "Bank")are not su
bject to SIPCor excessSIPC protection.

J.P. Margan Securities Ine., JPMorgan Chase Bank or their affiliates (the "Morgan Companies")may pro
vide administrative, custodial, sales, distribution or shareholderservices to JPMorgan Funds, americ
an Century Funds, or funds established, sponscred, advised, or

managedby third parties, and the Morgan Companiesmayvbe compenszatedfor such services.

Explanation of JPMSI Ratings:

Overweight:

Meutral:

JFMorgan uses the fellowing rating system:

Underwaight:

Independent Ressarch Ratings:

Over the next six to twelve months, we expect this stock will cutperform the average total return of
the stoecks in the analvst’'s [(or the analyst’s team’s) coverage universea.

Over the next six to twelve months, we expect this stock will perform in line with the average total
return of the stocks in the analyst's (or the analyst's team’s) coverage universe.

Over the next s5ix to twelve months, we expect this stock will under-perform the average total return
af the stocks in the analyst's (or the analyst's team's) coverage universe.

JFMEI does not endorse or otherwise adopt the IndependentResearchProviderresearchand/or ratings. Dif
ferentfirms use a wvarietyof ratings terms as well as differentratings systems to describe their reco

mmendations. JPMSI uses a

"relative"ratings system as describedabove. IRPsmayuse a differentratings system, such as as an "abs
alute®ratings system and use such terms as "buy", "hold", or "sall"., Since "relative"and "abscluta"r
atings systems are fundamentallydifferent, you should read carefully

the definitions of all ratings used in the JPMEI and IRP research that is included in the research 1
tself. For this reason and since the research contains the basis for the ratings as well as complete
information concerning the analyst®s wiews, you should read carefully the

researchand not inferits contents from the rating alone.

JFMorgan Private Bank is the marketing name for the private banking business conducted by J.P.Morgan
Chase & Co. through its subsidiaries worldwide, including JPMorgan Chase Bank, J.F. Morgan Trust Co

mpany, H.A. and J.P. Morgan Securities Inc.
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Overviaw

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.

JPMEI is a membercsf the Securities InvestorProtection Corporation ("SIPC"),a not—for-profit membersh
ip corporation funded by broker-dealersregisteredwith the Securitiesand ExchangeCommission. Securiti
esand cash held for a custemer aceount at JPMSI are protected

up to the total net eguity ofeach account.. The first 500,000 of protection, which includes up to %
100,000 of protection for cash, is providedby SIPC. As ofMarch 2004, the balanceof the protection is
providedby a separateExcessSIPC SuretyBond issued by Customer

Asset Protection Company. 3IPCand excessSIFCprotection do not protect against losses from fluctuatio
ns in the valueof the securities. Assets held in custody by JPMorgan ChaseBank{the "Bank™)are not su
bject to SIPCor excessSIPC protection.

J.P. Morgan Securities Inc., JPMorgan Chase Bank or their affiliates (the "Morgan Companies")may pro
vide administrative, custodial, sales, distribution or shareholderservices to JPMorgan Funds, Americ
an Century Funds, or funds astablished, sponsored, advised, or

managedby third parties, and the Morgan Companiesmavbe compensatedfor such services.

Market WValue USD

Tatal

Aug 31

G an

Estimated Annual

Income USD

EFTA01554142



OB

J.P. Morgan Sacurities Inco.

2004

Account Mumber: 161121381

FINANCIAL TRUST COMPANY INC

270 Park Avenue, New York, NY 10017

Margin Account Fortfolio

August 01, 2004 - August 31, 2004

Page 48 of 48

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.
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