JPMorgan

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

TRADE ACTIVITY

Meote: S indicates Short Term Realized Gainfloss C indicates Currency Gain'Loss
* Seftled transaction was initiated in prior statement period and settled in current statement period

Trade Settlement Per Unit Realized
Date Date Type Description Quantity Amount Proceeds Tax Cost Gain'Loss

Settled Sales/Maturities/Redemptions

528 62 Option Buyback 1 RECEIVER SWAPTION CALL 1.000  380.000.00 (380,000.00) 113,000.00 (267.000.00) 5*
10,000,000 INTEREST RATE SWaP
STRIKE 4.25% 5 307360 VS 3ML
EXP DATE 05/28/2010 DEAL 5153365
BUY BACK OTC CALL
SWAPTION UNWIND - REF #5163369
TRADE DATE 052810

63 6T Sell Option EUR PUT USD CALL (B,032,128.510) 0.077 612,000.00 (495,000.00) 12400000 C
FX EURCPEAN STYLE OPTION
MAY 13,2011 @ 1.245
RESALE OF PURCHASED FX QPTION
TRADE DATE 06/03M10

63 67 Option Buyback EUR CALL USD PUT 8,032128.510 0.055 (442 750.00) 485 000.00 5225000 C
FX EURCPEAN STYLE OPTION
MAY 13, 2011 @ 1.245
Kl @D 1.38
REPURCHASE OF WRITTEN FX CPTION
TRADE DATE 0B/03/10

63 &7 Option Buyback EUR CALL USD PUT 6,932,409.000 0.076 (529,250.00) 495,000.00 (34,250.00) C
FX EUROPEAN STYLE OPTION
MAY 13, 2011 @ 1.4425
K@ 163
REPURCHASE OF WRITTEN FX OPTION
TRADE DATE 06/03/10
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