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Account Mumber:
FINANCIAL TRUST COMPANY INC

JPMuorgan Chase Bank

345 Park Avenue, New York, NY 100154-10402

Asset Account Portfolio

September 01, 2004 - September 30, 2004

OJPMDI'QEH Private Bank
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U S Dollar Activity by Date

Semement

Dare

continued

Quantity

Descripiion

Amounr UED

Sep 14

Sep 14

Sep 14

Sep 16

Sep 16

Write Option

Receipt of Assets

Furchase

Buy-Back Opt

Buy-Back Opt

- 83,850,000

791,6838.08

1,986,500

3,013,500

Confidential Treatment Requested by JPMorgan

Chase

COMFIDENTIAL

ZAR CALL USDPUT

FX EURDOPEAN STYLE OFTION

OCT 14, 2004 @ 6.45
WRITTEN FX OPTION
CALL 83.850,000.00 ZAR
PUT  13,000,000.00 USD
TRADE DATE 09M10/04

INTEREST RATE SWAP
1,000,000,000JPY NOTIOMAL SEP T 2014
REC FLOATING JFY 3 MONTH LIBOR
PAY FIXED RATE 1.577% JFY QUARTERLY
ACTUALIE0

JPMORGAN CHASE BANK

TRADE DATE 08/03/04

AS OF 09v07/04

JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEF FLUND (829)
(S\WWEEP DEADLINE IS 4:30 PM EST)

NZD PUT USD CALL

FX EUROPEAN STYLE OPTION

NOV 22, 2004 @ 68

KNOCK IN TRIGGERED @ 6625
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 09/14/04

MZD PUT USD CALL

F¥ EUROPEAN STYLE OPTION

MOV 22, 2004 & .68

KNOCK IN TRIGGERED @ 6525
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 0811404

117,000.00

- 791,638.09

- 55,649.85

- 9958015

JPM-SDNY-00032631

SDNY_GM_00301829
EFTA01507576



