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Other
Swaps in Alphabetical Order
Exrimated
Description Trade Dare Maturity Date Varlue USD
INTEREST RATE SWAP - 131,036.00
1,000,000 000JPY NOTIOMAL SEP T 2014
REC FLOATING JPY 3 MONTH LIBOR
PAY FIXED RATE 1.577% JPY QUARTERLY
ACTUALSZG0D
SWPBDA-JL-T
WO Client
Total Other ~131,036.00

impartand information abowr Pricing and Valuations

Prices. some of wivch are providead by pricing senvioes o alher sources which we deem relable. ane nof guarandesd for accuracy or as realizabis values

Valustians of over-he-counfer dervaive Fansactions. moluding cerlain denvatives-realed depost producls, have been prepaned on @ mid-marked basis These vaivations ame indicadive values as of ihe close of business of the dale of fhis statemen!

and, excepl as olthermise agreed in wriling, fhese vaivalions do nof represent the acluai berms af wivch ransaciions or secuifies could be bought or sold or new iransachons could be enfered inlo, or the acfual terms on which existing lransachons or

securites could be figuidsled as of the dale of this sialement. We do nof warmanl their complefeness or sccuracy. These vasvaltions are derived from proprisdany modesds based wpon wel recognized financai principles and we have, when necessary fo

caicwiale e prasen! vdue of fufure cosh flows, made reascnabie estimaies abouf redevant fufure marksf condibons. Valusbons hased on other models or different asswmplions may peid diferent reswfs. Morgan expressiy disclams any responsibifly

for (1) e accuracy of the modeds or estimates wsed in damving the valvalions, (2) any erors or ormissions &0 compufing o disssminaling the valvations. and (3] any uses o wivch e valusdions are pui Vssuations ane provided for information

purposas oniy and are mlsnded solaly for your own use. Fleass refier fo ifve rade confirmadion for defads of sach ransaction
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