1 1 JPMuorgan Chase Bank
2002 345 Park Avenue, New York, NY 10154-1002 (o} i
A, e T JPMorgan Private Bank

Account Number ||| GG Asset Account Portfolio Page 9 of 30
FINANCIAL TRUST COMPANY INC November 01, 2002 - November 30, 2002

Options

Descriphion Coumhar Couwner Premium Pramiurm Pramium Curren Manker Unrealized
Cusip Amount  Currency Amount Currency Local uso Value LISD Gainloss USD

Foreign Exchange

NOK PUT USD CALL NOK - 38,750,000 ustb -500000000 USD - 314 600.00 - 314,600.00 - 24 56595 260,034.05
FX EUROPEAMN STYLE OFTION

MAR 10, 2003 @ 7.75

KNOKPA-AZ-Z

SEK PUT USD CALL SEK  -18420000 UsSD -200000000 USD - 97,100.00 - 97,100.00 -4,793.07 92,306.93
F¥ EUROCPEAN STYLE OPTION

DEC 20, 2002 @ 9.21
KSEKPA-BL-Z

MOK PUT USD CALL MNOK - 129,540,000 usD -17,00000000 UsD -720,880.00  -730,880.00 -2419.81 74846019
F¥ EUROPEAN STYLE OPTION

DEC 20, 2002 @ 7.62
XKMOKPA-BH-Z

CHF PUT USD CALL CHF - 7,475,000 uUshD -500000000 USD -158,555.88 - 158,555.88 - 33,047 .80 125,508.08
FX EUROPEAN STYLE OPTION

JANOF, 2003 @ 1.495

XCHFPA-CA-Z

MWOK PUT USD CALL NOK - 127,755,000 uUsD -17,000,000.00 USD -781,080.00 -761,090.00 -47,311.51 733,778.49
FX EURQOPEAN STYLE OPTION

JANO7, 2003 @ 7515

XNOKPA-BS-Z

NOK CALL USD PUT NOK 175,000,000 ush 2500000000 USD 319,697.00 319,697.00 27.741.00 - 281,856.00
FX AMERICAN STYLE QFTION
JAN1S, 2003 @ 7.

XNOKCA-AT-Z
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