Mote: P indicates position adjusted for Pending Trade Activity.

FINANCIAL TRUST coMpany INC AccT. || IEGEGNR
For the Period 4/1/11 to 43011

Mote:  ** Unrealized Gain'Loss is shown as "N/A” in cases where we do not have appropriate cost information for all tax lots comprising the position. Please contact your J.P. Morgan team for additional

information.

Equity Detail

Adjusted Tax Cost Unrealized  Est. Annual Ing
Price Quantity Value Qriginal Cost Gain/Loss Accrued Div Yield
US Large Cap Equity
SG MARKET PLUS SPX 6/20/12 10714 5,000,000.000 5,357,000.00 5,000,000.00 357,000.00
T4% CONTIN BARRIER-0%CPN
JUNCAPPED
INITIAL LEVEL-03/16/11 SPX: 1256.88
TE423A-L3-4
US Small/'Mid Cap Equity
DEUTSCHE BK AG LDN BRH 14.36 50,000,000 718.000.00 352,929.00 365.471.00
DEL LONG ETHM3E
25154H-55-8 DAG
FRESH MARKET INC THE 41.82 0.00
35804H-10-6 TFM
Total US SmalliMid Cap Equity $712,000,00 §352,529.00 $365,471.00 $0.00  0.00%
Emerging Market Equity
ARCOS DORADOS HOLDINGS INC-A 2203 7,000.000 154,210.00 118,000.00 3521000

GO45TF-10-7 ARCO
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