1 2 2003

Account Mumber:

FINANCIAL TRUST COMPANY INC

Trade Sernement
Dage Dage

Type

JPMuorgan Chase Bank

345 Park Avenue, New York, NY 100154-10402

Asset Account Portfolio

Descriptian

Currency

December 01, 2003 - December 31, 2003

Quantiry

OJPMOI'QEI"I Private Bank

Price’Unil  Marke! CostProcesds

Tax Cost
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Reaiired
Gainlloss USD

Settled continued

Dec1 Dec1

Dec1 Dec1

Dec1 Dec3

Dec?2 Dec?2

Dec3 Decs

Dec3 Dechd

Dec3 Dech

Dec3 Decs

Expired Opt

Expired Opt

MZD PUT USD CALL

F¥ EUROPEAN STYLE OPTION
DEC 01, 2003 ¢@ .61

KNOCK IN @ .59

ZAR PUT USD CALL
FX EUROPEAN STYLE OPTION
DEC 01,2003 @ 7.05

FX Opt Asgn'D SPOT CURRENCY TRANSACTION

Expired Opt

Buy-Back Opt

Sell Option

Sell Option

Buy-Back Opt

SETTLEMENT OF ASSIGNED FX OPTION
SELL AUD BUY UsD

AUD PUTUSD CALL

FX EUROPEAN STYLE OPTION
JUL 22, 2004 @ 7

EMOCK IN @ 688

KNOCK OUT @ .7253

lssued in USD

AUD PUT USD CALL

F¥X EUROPEAN STYLE OPTION
FEB 25, 2004 @ .6475
KNOCK IN @ 56375

EUR CALL USD PUT

F¥ EUROPEAN STYLE OPTION

WOV 01, 2004 €@ 1.25

KNOCK OUT @ 1.1375

KNOCK OUT @ 1.21 BARRIER EXP 121/03

EUR CALL USD PUT
FX EUROPEAN STYLE OPTION

NOV 01, 2004 @ 1.25

KNOGK OUT @ 1.1375

KNOCK OUT @ 1.21 BARRIER EXP 12/1/03

EUR PUTUSD CALL
F¥X EURCPEAN STYLE OPTION
MAR 31, 2004 @ 1.06

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL
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0.00

-13,598.00

625,000.00

316,250.00

- 11,660.00

142,000.00

98,400.00

- 20,926,445.09

435,400.00

543,900.00

- 196,744 80

- 08,372.40

222,600.00

142,000.00 3

98,400.005

-926,44509 5
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