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

Account Number: (|| | | Asset Account Portfolio Page 14 of 64
FINANCIAL TRUST COMPANY INC July 01, 2003 - July 31, 2003

Degcriglian (=T Couter Pramiurm Premiurm Pramium Curren Mankel Unvealized
Cusig Amount  Currency Amount Currency Local usD WailLe LESD Gaini osx USD

Foreign Exchange continued

GEF PUT USD CALL GBP - 8,000,000 uUsD -13,00000000 USD -247,00000  -247,000.00 - 40565792 - 158,657.92
FX EURDOPEAN STYLE OFTION Q7/22/03

MOV 06, 2003 @ 1.625

KMOCK IN TRIGGERED @ 1.6150

XGBPPA-FS-Z

MZD PUT USD CALL MNZD - 20,000,000 usD -11,600,00000 UsD - 336,400.00 - 336,400.00 - 382792 20 - 46,392 20
FX EURCPEAMN STYLE OPTION O7r22/03

NOV 03, 2003 @ 58

XMZDPA-BS-Z

EUR PUT USD CALL EUR - 50,000,000 uUsD -54,00000000 USD - 496,800.00 - 496,800.00 - 335,275.50 161,524.50
FX EURQPEAN STYLE OPTION 07r22103

MOV 14, 2003 @ 1.08

XEURPA-KE-Z

AUD CALL USD PUT AUD 15,000,000 ushb 082500000 WsD 201,413.00 201,413.00 0.00 -201,413.00

FX EURDOPEAN STYLE OFTION
JAN 29, 2004 @ 655
XKAUDCA-BK-Z

AUD PUT USD CALL AUD -15000,000 USD -982500000 USD  -211,23800 -211,238.00 0.00 211,238.00
FX EUROPEAN STYLE OPTION

OCT 30, 2003 @ 855

KNOCK IN @ 6325

XAUDPA-CA-Z

Total Foreign Exchange -2,230,900.00 -6,984,781.72 -4,753,881.75

Exchange-fisled oplions are valved wsing marks! prices al ihe close of business for siafemen! dale
Overs=The-Coimier (OTC) oplions are valued ol Mid-Makel uress otherwise agreed.
See: impartant infarmanion abouT Pricing and Valknions.
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