JPMorgan

FINANCIAL TRUST COMPANY INC ACCT.
For the Period 6/1/10 to 6/30/10

Other Assets Summary

§ . Beginning Ending Change Current
Asset Lategones Estimated Value Estimated Value In Value Allocation

Swaps 0.00 (6,731,158.99) (6,731,159.99)

i Current
Market Value/Cost Period Value

Estimated Value (6,731,150.99)

Other Assets Detail

Cost
Estimated Adjusted Eslimated
Cuantity Price Value Original Gain/Loss Accruals

Swaps

CLP SWAP - CLP NOTL 1.000 1.00 (48.084.73) [T
13,000,000,000 MD 32112

TD 31710, START D 372111

PAY FLOAT CLP QIS ANN ACT/360

4.15% REC FIX, DEAL #253571031

MO Client

SWPBDA-Z0-8
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