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FINANCIAL TRUST COMPANY INC June 01, 2005 - June 30, 2005

Options

wﬁﬂ Cowarler CowWer Premium Pramium Pramium Curren Marker Linreadized

Cusip Amount  Currency Amount Currency Local uso Value USD GainLogs USD

Foreign Exchange

TRY PUT USD GALL TRY  -6725000 USD -5000,00000 USD  -202,50000 -20250000 - 18386150 18,638.50

FX EUROPEAN STYLE OPTION
DEC 02,2005 @ 1.345

KMOCK IN @ 1.4350

KMOCKE QUT & 1.2050
XTRYPA-AM-Z

Exchange-iisled oplions are valved wsing marked prices al the close of business for slalemeant dale

Over-The-Counler (OTC) aplions are valued o Mid-Markel uriess otherwise agreed.

See: important InfarmEnon abold Pricing and Valusnons.

irmgartand informaniian abow Fricing and Valuanons

Prices. some of wiveh are provided by prcmg Senaces o olfer gources wihich we deem redadve. ae nof guavaniesd for Sccuracy o aF realzabis valuss.

Valuatons of over-the-counler denvative ansactions. including cerlain denvatives-redaled depost products, have been prepaned on @ mid-marked basis These valuahons are indicative values as of the close of business of the date of this slatemen!

and, excepl as alherwise agreed i wihing, hese valvalons do nof represent the aciuai erms al wivoh ransaclions o secwihes could be bought or Soid or new ransachons could be enfered wiln, or fe acfual ienms on wivch saesiing ransachons or

securibies could be igudaded a3 of the date of this stalement. We do nof waman! therr compleleness or accuracy. These valuations ane denved fam propristany models based wpon well recognized fnancial principkes and wa have, when necessary fo

calcwiate e present vikoe of fufune cagh flows, made reasonabie estimales abouf resevant fufune markef condiions. Valuadons hased an other modeds or different assumphons may weld different resuls. Morgan sexpressiy disclaims any responsibiily

for (1) the accuracy of the modeds or astimates vsed i danving the valvalions, (2] any emors o emissons in compuling or dissemnating the valuations. and (3] any uses fo which he valustions ane put Vasluations ane provided for information
purposas onfy and are misnded solaly for your own use. Pleass refer fo (e rade confrmadion for defads of sach ransaction
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