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Account Mumber:
FINANCIAL TRUST COMPANY INC

Deseriprion
Cusip

JPMuorgan Chase Bank

345 Park Avenue, New York, NY 100154-10402

Asset Account Portfolio
June 01, 2003 - June 30, 2003

Amount

Couvwer Pramium
Amount Currency

Premiurm
Local

OJPMDI'QEH Private Bank

CurrenT Manker
Value LISD
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Unvealized
GainlLoss USD

Foreign Exchange continued

CHF CALL USD PUT

FX EURDOPEAN STYLE OFTION
DEC 11,2003 @1.2
KCHFCA-CR-Z

CHF CALL USD PUT

F¥ EUROPEAN STYLE OPTION
MAR 15, 2004 @ 1.13
KCHFCA-CX-Z

CHF FUT USD CALL

FX EUROPEAN STYLE OPTION
SEP 16, 2003 @ 1.38
XKCHFPA-DB-Z

CHF CALL USD PUT

F¥X EUROPEAN STYLE OPTION
MAR 16, 2004 @ 1.173
XCHFCA-DC-Z

MZD PUT USD CALL

FX EUROPEAMN STYLE OFTION
DEC 23, 2003 @ 5515

KMOCK IN @ .5200
XMNZDPA-AQ-Z

CHF PUT USD CALL

FX EUROPEAN STYLE OPTION
OCT 06, 2003 @ 1.42
KCHFPA-DM-Z

GEF CALL USD PUT

F¥X EUROPEAN STYLE OPTION
DEC 11, 2003 @ 1575
XGBPCA-HA-Z

CHF

CHF

CHF

CHF

MZD

CHF

GEP

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

- 10,000,000  USD

12,000,000  USD  10,000,000.00

80,500,000 USD  T0,000,000.00

-16,560,000 UsD -12,000,000.00

58,750,000 UsD  50,000,000.00

- 5,515,000.00

- 6,975,000 ush  -4911971.83

-5000000 UsD -7 87500000

usD

usD

usD

usD

usD

usD

usD

106,200.00

543,848.00

-281,032.00

420,690.00

- 278,298.00

-91,092.00

-136,238.00

106,200.00

543,848.00

-281,032.00

420,690.00

- 278,298.00

-91,002.00

-136,238.00

28,577.28

192,538.29

- B0,574.34

21163219

- 38,997 .30

- 16,440.14

- 400,196.50

-T7 62272

- 351,308.71

200,457 66

-200,057.81

239,300.70

74,651.86

- 263,958.50
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