JPMorgan

FINANCIAL TRUST coMPANY INC AccT ||| GG
For the Period 5/1/10 to 5/31/10

Market Unrealized
Cuantity Price Value P remium Gain'Loss

Other

1 RECEIVER SWAPTION CALL {1.000) 1.00 (B56,812.57) (S09,0:00.00) 252,387 43
10,000,000 INTEREST RATE SWAF

STRIKE 4.350% S 30/360 VS 3ML

EXP DATE O7/26/2010 DEAL 51645984

Underlying Asset Price = $0.00

OTCBDC-GV-H

P 1 RECENER SWAPTION CALL {1.000) (545,0:00.00) 545,000.00
10,000,000 INTEREST RATE SWAP
STRIKE 4.25% 5 30/360 VS 3ML
EXP DATE 08/13/2010 DEAL 5186005
Underlying Asset Price = $0.00
OTCBDC-GW-K

1 RECEIVER SWAPTION CALL {1.000) 1.00 (613,263.87) (136,000.00) (477 263.87)
10,000,000 INTEREST RATE SWAP

STRIKE 4.35% S 307360 VS, 3ML

EXP DATE 08/30/2010 DEAL 5181048

Underlying Assat Pricea = $0.00

OTCBDC-TB-B

1 RECEIVER SWAPTION CALL {1.000) 1.00 (573,839.18) (125,000.00) (448,835.18)
10,000,000 INTEREST RATE SWAP

STRIKE 4.35% 5 307360 VS 3ML

EXP DATE 06/14/2010 DEAL 5162475

Underlying Asset Price = $0.00

OTCBDC-TC-N
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