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Structured Investments in Alphabetical Order

Descriphion Cusrrency

Quantiry

Lirir Cosr

PriceLinit

Tax CosT

Marker Walue LISD Urvealized  Estimared Annual

AMccrued incame USD Gain'Loss USD Incame USD  Yield %

& MONTH FX BULLISH AUD DEPOSIT AUD
100% PRINCIPAL PROTECTION IN AUD

JP MORGAN CHASE LONDOMN

MATURITY DATE 12/8/2003

818004-02-2

Bearer

3 MONTH FX BULLISH AUD DEPOSIT AUD
100% PRINCIPAL PROTECTION IN AUD

JP MORGAN CHASE LONDOMN

MATURITY DATE 09/08/2003

619908-0A-7

Bearer

3 MONTH FX BULLISH MXN DEPOSIT MEN
100% PRINCIPAL PROTECTED IN

MXM DOLLARS JP MORGAMN CHASE LONDOMN

MATURITY DATE S/10/2003

B819998-0B-5

Bearer

20,000,000

20,000,000

107,250,000

100.00

100.00

100.00

896054

100.008

898202

13,270,000.00

13,270,000.00

10,000,000.00

13,360,000.00 S0,000.00 M/A

13,414,00000  144,000.00 N/A

10,270,260.00  270,260.00 WA

Total Other

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

147,250,000

36,540,000.00

37,044,260.00 504,260.00

JPM-SDNY-00030716

SDNY_GM_00299914
EFTA01505733



