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April 01, 2004 - April 30, 2004

Structured Investments in Alphabetical Order continued

IMarker Value LISD Unvealized  Estimared Annual
Dexcriplion Currancy Quantiry Unir Cost PriceLinit Tarx Cosl Accrued income USD Gainiloss USD income USD  Yeld %
3 MONTH EUR BULLISH FX DEPOSIT EUR 15,000,000 100.00 99994 18,750,000.00 17,980,236.75 -7B69,763.25 NIA
100% PRINCIPAL PROTECTED IN EUR
JPMORGAN CHASE LONDON 5/04/2004
630998-9U-8
Bearer
Total Other 2,255,500,000 45,525,000.00 43,883,275.14-1,031,915.90

Confidential Treatment Requested by JPMorgan
Chase
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JPM-SDNY-00031580
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