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Swaps in Alphabetical Order

Esrimared
Decriplion Trade Dare Madqurify Dare Value Li3D

INTEREST RATE S\WaP - 353,872.00
1.000,000,000JPY NOTIOMAL SEP 7 2014

REC FLOATING JPY 3 MONTH LIBOR

PAY FIXED RATE 1.577% JPY QUARTERLY

ACTUALMIGD

SWFPBDA-JL-T

MO Client

Total Other - 353,872.00

rmpartant infarmalion abowr Pricing and Valuations

Prioes. some of wivch are provided by pricing serwioes o olffer sources which we deem relable. ane nof guasrandesd for accuracy or as neslTohis values

Valuatons of over-the-counfer dermvaive fansaciions. moluding coriain denvaives-revaled depost producds, have bean prepared on @ mid-marked basis Thase vaiushons are indicoifve values as of ihe close of business of ihe date of fs siatement
and, excepl a8 olheymise agresed in wriling, hess valvalions do nof represent the actual kanms af wiich Fansachions o secuilies could be bough! or sold o new ransactions could be enfered inlo, o the acfual tenma an mivch exsling ransactions or
secunibes could be fgudalsd a5 of the dale of thia slalemenl e do ol waran! ther complaleness or aocuracy. These valvalions ae denved Fom proprielany modsls based wpon wall recogniied fnancal principkes and we haves, when necessary o
cavcuwale e presen! vmue of fufure caah flows, made reasonabie estimales aboul refevan! fulure marksl condilions. Valumbons hased on ather model or different assumplions may weid diferen! resuls. Morgan expréessly disciams any responsibifly
fior (1) e accoracy of the mode's or eslimates wsed in deniving the valvalions, (2] any &rors oF Grmssiond in compuling o disseminating the valvations. and (3] any vses io wivch Fre valualions are pull Vsluations ae provided fov inlbrmation
purposss oy and ane mlsnded solaly for your own wis Plagss refiar 1o e rads confvmalion for delads of sach ansaction.
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