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Option Holdings in Alphabetical Order

Degcriplion Currency Currens Marker
Cusig Apeont Type Quantiry unir Cost PrieaLinig

Pramium

Curren Manker Unvealized
Winlie LESD Galnloss S0

Other

TURKISH LIRA KNOCK IN PUT OPTION uso - 10,000,000 165 -0.0274

10,000,000 USD NOTIONAL

14 TRILLION TRL NOTIONAL

MAY 14 2004 @ 1,400,000

KNOCK IN TRIGGERED @ 1,420,000
OTCBDP-BB-A

Degcriplion Counner Couwner Pramiurm
Cusip Amount  Cerrency Amount Currency

- 165,000.00

Pramiirm
Local

- 274,093 80 - 109,093.80

Pramium

Curren Manker Unvealized
Winlie LESD Galnloss S0

Foreign Exchange

HUF PUT USD CALL HUF -1,002,250,000 UsSD - 475000000
F¥ EUROCPEAMN STYLE OPTION

SEP 16, 2004 & 211.

KMOCK IN @ 220

XHUFPA-AI-Z

HUF PUT USD CALL HUF -1,698,000,000 UsSD - 8,000,000.00
F¥X EUROPEAN STYLE OFTION

SEP 16, 2004 @ 212

KMOCK IN @ 220

KHUFPA-AJ-Z

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

usD

usD

-277,875.00

- 424 000.00

- 277,875.00

- 424 000.00

-220006.13 47 068 87

- 184 202 56 239,797 .44

JPM-SDNY-00031899
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