JPMorgan £
Private Bank

FINAMNCIAL TRUST COMPANY INC
Account Mumber

December 01, 2006 - December 31, 2006

Other

Mote: R indicates position revised.

Swaps in Alphabetical Order

Estimared

Descrption Trade Dare Marunty Dare Value USD
R GOOGLE INC EQUITY SWAP Dec 8 2006 2.269,189.71

41,328 690 USD NOTIONAL

DEC 8 2008

DEAL REF # 2544729

SWPBDA-WF-5

MNID Client

Total Other 2,269,189.71

Impartant Infermation about Pricing and Valuatrons

Frices, some of which ane provided by pricing sarvices or offer sources wivch we deem relabie, are nol guaranised for accuracy or as reaiizable vales

Waluatons of cvar-the-counter dersaiee Fandachans, roiuding oaridy danvaved-rsited dapost products. heve bean prapaiad on & Mad-marked basd. Thess vakisdons ame mdicave valved a8 of the code of busviess of the dale of [fna slatement

and avospl Bg cihervies agread M wiing, heds valisbond do fol epvesern! e sclual e & wieh Fansschons o secunbed could be bought o sold or neiw ranssclond coukl be anlered mia o e scludl kerms on wivch sxsling fransschond o

sacurilied coukd Be godated az of the date of this slsdsmenl We do nol warrand they complalendss o scturasy. Thase valuiahons ane derved fovh prapisiay Modeds based upan well fecogided Mancl pancpiss and we hive. wihed recsdday’ i

calzuiale the predan! vaiue of fulure cash Mows, made reasonable exhimales aboul reevan! fulure markel condiond. Valuahons based on alfy mosels o diflensil aesunmphons may ek dilfevenl reduls. Morjan exprassly dacianis any edpandbilty

for (1) the accuracy of Ihe madels o eslimales used in denving the valuatons, (2] any emars of amissiond in compuhing or disseminating the valuahons, and (3} any uses o which the vaivatons are pud Vaivahons are prosidhed lor infarmabion

purposes only and are inlended solely for your own use. Plaase refer lo the rade confrmalion for dedails of each fransacton.

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

Page 9 of 22

JPM-SDNY-00033579

SDNY_GM_00302777
EFTA01508346



