FLOATING RATE INVESTMENT GRADE BOND OFFERINGS

As of 02-May-12 J.P Morgan

All bonds shown are subject to availability
All prices are subject 10 change
Pleaze speak to your JPMSI Sales Representativa for firm levels
This i= nat an exhaustive lisl of all floating rate invesiment grade bond offerings.

Current
Cusip Amount  lssuer Coupon  Coupon Formula Maturity Price  Current Yield  Discount Margin Moody's S&pP Seclor
AB141EKFS 1,000 GOLDMAN 3ACHS GROUP INC 0.866% US0003M + 40 bps 0222015 92799 3.206 USO003M + 274 bps Al /- A= Finaricial
06050TJING 750 BAMK OF AMERICA WA 0.754% USOO03M + 28 bps 0eA152016 89509 3466 USQO03M + 300 bps A3 /= A= Finarcial
92976WBB1 5,000 WACHOVIA CORP 0.656% US0003M + 19 bps 0BA01/2013 100216 0485 USQ003M + 2 bps Al A+ Finaricial
172867FG 250 CITHaROUP INC 2.510% US0003M + 200 bps 08132013 100768 1.866 USQOD3M + 140 bps A3 /- A- Finarcial
46623EJCH 5,000 JPMORGAN CHASE & CO 1.220% US00a3M + 75 bps 0a/30/2013 100867 0.EB16 USO003M + 15 bps Aal . A Einarcial
40429CFV9 250 HSEC FIMAMCE CORP 0.717% US0003M + 25 bps 014152014 97562 2176 USQO03M + 171 bps A3 /= A Finarcial
61747TWAES 250 MORGAM STAMLEY 2.066% USCD03M + 160 bps 0172442014 97409 3616 USQO03M + 315 bps AZ /- A= Finaricial
JSE304TIAKAS 5,000 LLOYDS TSB BANEK PLC 2.816% US0003M + 235 bps 01/24/2014 99,672 3016 USO0D3M + 255 bps Al J*- A Financial
002799AHT 1,500 ABBEY MWATL TREASURY SERVY 2.046% US0003M + 158 bps 07252014 96896 3.666 USQO03M + 320 bps AT /- A Finarcial
46623IEJHE 1,000 JPMORGAN CHASE & CO 1.224%: US0003M + 75 bps 05M02/2014 100299 1.076 USQ003M + 61 bps Aad e A Finaricial
06051GELS 500 BAME OF AMERICA CORP 2.019% US0003M + 155 bps 07/11/2014 97.993 2.966 USO003M + 250 bps  Baal /*- A= Finaricial
03523TBK3 250 ANHEUSER-BUSCH INBEW WOR 0.827% S0003M + 36 bps 07142014 100.369 0.666 USQ003M + 20 bps A3 A Cansurmer, Mon-cyclical
369E2G K94 500 GEMERAL ELEC CAP CORP 0.724% US0003M + 26 bps 0941542014 99220 1.065 USQ003M + 60 bps Al Al Finaricial
428236831 5,000 HEWLETT-PACKARD CO 2.024%: Us0003k + 155 bps 097192014 101.437 1.416 USA003M + 95 bps A3 BHB+ Technology
36062G 151 1,000 GEMERAL ELEC CAP CORP 0.6659% US0003M + 20 bps 01082016 97123 1466 USO003M + 100 bps Al Al Financial
IMAGEGS 500 GOLDMAN SACHS GROUP INC 0.924% US0003M + 45 bps 0372212016 91.031 3366 USQO03M + 290 bps AT f*- A- Finarcial
A69E2G2VE 1,000 GEMERAL ELEC CAP CORP 0.710% USCO03M + 20 bps 051172016 96116 1.656 USO003M + 119 bps Al Aot Finaricial
172067DMO 1,000 CITIGROUP INC 0.745% USDO03M + 27 bps DEAIS2016 87522 406 USO003M + 355 bps  Baal /*- BBB+ Financial
61T46BDCT 1,000 MORGAN STAMLEY 0.916% USCO03M + 45 bps 104182016 86140 4.316 USQOD3M + 385 bps A2 J*- A= Finarcial
929903003 1,000 WACHOWVIA CORP 0.744%: US0003M + 27 bps OEA152017 95414  1.666 USQ003M + 120 bps AZ A+ Finaricial

Invesirment products: Mol FDIC insured - No bank guaraniee - May lose value
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Bank products and serdices are ollered by JPMorgan Chase Bank, NoAC and ils alliliates. Securilies producls and services ane allered by JP. Margan Securities LLC., memiber NYSE, FINRA and SIFC. This rmalerial is nol inlended &= an ofler ar saliciation lor the purchase or
zale of any linancial instrument. JP. Margan Securities LLC (JPME] or its brokerage afliliates may hold a posilion or act as markel maker in the linancial instruments of any issuer discussed herein or &1 as an underwriter, placement agent, advisor ar lender 1o such issuer. The
wiews and Sirategies described hensin may nol be suitable for &l investors. This malesial is disirbuted with the understanding that it i not rendering accaunting, [egal or tax advice. Congull yaur legall or lax advisor conoerning such matiens. This material shauld not be regarded
as research or a JPMorgan research reparl. Securities and qualations referenced barein are subject 1o change and availabilty withoul ratice. Aciual quotations could be highes ar lower subjeel 1o markel conditions and are balieved lo be refiable, bul JPMS does nol warran
Fer complebeness or accuracy. JPME cannol guarantes thal diflerent pricas wauld nol be avalable elsewhere and sugpests hal several valuations fram alher sources be sblansd

Maady's and S&P ralings are the current opirians af (e crediwesthiness ol an chliger thal assess the likeiheod of Salaul. Oblgations raled Aaa/fAl are judged 1o be of the highest gualily, where the abligar's capacty to meel its linancial comenitment is extramely strang,
Cﬂigalims rated BaaBEB exhibil adeguale linancial %Gul'h' whera the nuignr‘: u::apw::h- e meal it inancial commibmeant is Slﬂﬁl'pliﬂﬂ o adverse sconomic condilions.
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