JPMorgan

FINANCIAL TRUST COMPANY INC ACCT.
For the Period 6/1/10 to 6/30/10

Market Unrealized
Cuantity Price Value P remium Gain'Loss
Other
P 1RECEIVER SWAPTION CALL 1.00 MiA
10,000,000 INTEREST RATE SWAF
STRIKE 4.35% & 30/360 V5. 3ML
EXP DATE 06/30/2010 DEAL 5161946
OTCBDC-TB-B
Total Other {4.000) (53,371,845.74) (53,119,000.00) ($252,845.74)
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