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Swaps in Alphabetical Order

Descriplion

Esrimated
Trade Dare Maturity Date Value LISD

WALT DISNEY CO EQUITY SWAP
24,954,900 USD NOTIONAL

JAM 19 2005

DEAL REF # 2353480
SWPBDA-FL-1

MWAO Client

WALT DISNEY CO TOTAL RETURN SWAP
11,820,650 USD NOTIONAL

FEB 14 2005

DEAL REF # 2361214

SWPEDA-FV9

MAS Client

- 2,454 043 52

- 736,056.10

Structured Investments in Alphabetical Order

Degcriphian Csrancy

IMarker Value USD Unvealized  Estimared Annual
Quantiry Unir Cost Prica'Linit Tax Cost Accrued income LISD GainvlLoss USD incame USD  Yield %

& MONTH CHF LINKED STRUCTURE CHF
100% PRINCIPAL PROTECTED IN CHF

JPMORGAN LONDON 126/2004

638508-0A-4

Bearer

10,000,000 100.00 8999433 8,003,201.28 7,88168410 -12153718 MIA

Total Other

Confidential Treatment Requested by JPMorgan
Chase

CONFIDENTIAL

10,000,000 8,003,201.28 4,650,664.48 -121537.18

JPM-SDNY-00032538

SDNY_GM_00301738
EFTA01507489



