0 6 JPMuorgan Chase Bank
2003 345 Park Avenue, New York, NY 10154-1002 (o} i
A, e T JPMorgan Private Bank

Account Number ||| GGG Asset Account Portfolio Page 11 of 51
FINANCIAL TRUST COMPANY INC June 01, 2003 - June 30, 2003

Degcriglian Coer Couvwer Pramium Pramium Pramium CLrren Marker Uirvsadizea
Cusig Amount  Currency Amount Currency Local usD WailLe LESD Gaini osx USD

Foreign Exchange continued

MOK PUT USD CALL NOK  -73,300,000 usD -10,000,00000 USD -227,00000  -227,000.00 -10,584.52 21641548
FX EURDOPEAN STYLE OFTION

JUL 14,2003 @ 7.33

KMNOKPA-DS-Z

EUR PUT USD CALL EUR 50,000,000 usD  50,000,00000 USD 300,000.00 300,000.00 2,988.50 -297,011.50
F¥ EUROPEAN STYLE OPTION

OCT 16,2003 @ 1.

XEURPA-ID-Z

EUR CALL CHF PUT EUR  -20,000,000 CHF -28,900000.00 UsD -110,023.00  -110,023.00 - 78194320 - 67192020
FX EUROPEAN STYLE OPTION

QCT 20,2003 @ 1.495

XEURCA-OM-Z

MOK PUT USD CALL MNOK - 65,594,995.20 ush -911041600 UsD - 265,958.00 -265,058.00 -169,010.10 96,947.90
F¥X EUROPEAN STYLE OPTION

QCT 24,2003 @ 7.2

KMOCK IN @ 7.60

KMNOKPA-DU-Z

MOK PUT USD CALL NOK - 56,800,000 uUsD -8,000,00000 USD - 26220000  -262200.00 -20342693 58,773.07
FX EUROPEAN STYLE OPTION

OCT30, 2003 @71

KNOCK-IN @ 755

KNOKPA-DX-Z2

NOK PUT USD CALL NOK  -35500,000 USD -500000000 USD -164,775.00 - 164,775.00 -127,141.83 3763317
FX EUROPEAN STYLE OPTION

OCT 30,2003 @ 7.1

KNOGK-IN @ 7.55

KNOKPA-DW-Z
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