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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

WTI usD -50 19500000 33,523.7558
SHORT PUT OPTION

USD CALL OPTION

STRIKE 50.00

EXPIRING 1142005

OTCEDP-BC-F

Degcriplion Counner Couwner Pramiurm
Cusip Amount  Cerrency Amount Currency

- 67,500.00

Pramiirm
Local

-1

Pramium

B76,187.79 - 1,578,687 .79

Curren Manker Unvealized
Winlie LESD Galnloss S0

Foreign Exchange

EUR CALL CHF PUT EUR -23000000 CHF -35408500.00 USD
FX EUROPEAN STYLE OPTION

FEB 09, 2005 @ 1.5385

KMNOCK IN TRIGGERED @ 1.5525

KNOCK OUT & 1.5045

KEURCA-XL-Z

JPY PUT USD CALL JPY 2,300,000,000 ush  20,000,000.00 UsSD
Fx EUROPEAN STYLE OPTION

FEB 08, 2005 @ 115.

XJPYPA-KB-Z

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

-168,326.00

190,000.00

-168,326.00

190,000.00

-126077.72 4324828

115.00 - 189,6885.00

JPM-SDNY-00033026

SDNY_GM_00302224
EFTA01507929



