0 9 2004

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

Page 48 of 682

U S Dollar Activity by Date

Semement
Dare

continued

Quantity  Descriplion

Amounr UED

Sep9 Write Option

Sep9 Purchase

Sep10 SpotFx

Sep10 SpotFx

Sep10 SpotFx

- 7,000,000 GBP PUTUSD CALL

FX EURDOPEAN STYLE OFTION

MAR OF, 2005 @ 1.77

KNOCK IN @ 1.775

KNOCK QUT @ 1.84
WRITTEM FX OPTION
PUT  7,000,000.00 GEP
CALL 12,390,000.00 USD
TRADE DATE 09/07/04

609,192 JP MORGAM INSTITUTIONAL PRIME MOMEY
INSTITUTIONAL CLASS SWEEP FUND (829)
(S\WEEP DEADLINE IS 4:30 PM EST)

- 2,000,000 SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL JPY
SPOT RATE : 108.370000000
TRADE 9/08/04 WALUE SM0/04
WS DOLLAR
JAPAMNESE YEN

5,000,000 SPOT CURRENCY TRANSACTION - BUY
BUY GEP SELLUSD
SPOT RATE :  1.772000000
TRADE 9/08/04 WALUE SM0Q/04
POUND STERLING
U S DOLLAR

- 5,000,000 SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL GBP
SPOT RATE : 1.788500000
TRADE S/08/04 VALUE S10/04
WS DOLLAR
POUND STERLING

Confidential Treatment Requested by JPMorgan

Chase
CONFIDENTIAL

324,618.00

- 608,192.00

18,286.55

- 8,860,000.00

8,942 500.00

JPM-SDNY-00032687

SDNY_GM_00301885
EFTA01507625



