J.PMorgan

Maote: P indicates position adjusted for Pending Trade Activity

Options Detail

FINANCIAL TRUST company Inc AccT. || EGzN

For the Period 3/1/10 to 3/31/10

Quantity

Unrealized
Gain/Loss

Other

1 RECEIVER SWAPTION CALL {1.000)
10,000,000 INTEREST RATE SWAP

STRIKE 4.35% 5 307360 V5, 3ML

EXP DATE 06/30/2010 DEAL 5161946

Underlying Asset Price = $0.00

OTCBDC-TE-B

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

136,000.00
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