FINANCIAL TRUST coMpany INC AccT. || IEGEGNR
For the Period 12/1/12 to 1231712

Price

Quantity

Value

Adjusted Tax Cost

Original Cost

Unrealized  Est. Annual Income
Gain/Loss Accrued Interest Yield

Complementary Structured Strategies

JPY CALL CAD PUT

FX EUROPEAN STYLE OPTION
OCTO8, 2013 @ 769

AT EXP Kl @ 6965
XJPYCA-5J-Z CAD

JPY PUT CAD CALL

FX EUROPEAMN STYLE OPTION
OCTO8 2013 @ 809
KJIPYPB-AZ-Z CAD

GS MXN STEP UP NOTE 11/22/13

LNKD TO MXM V5 USD

85%BARRIER- 5% ATM CPN-22 9%MXRTRN
11/0812

IBING-HY-3

JP MORGAN CHASE BANK NA
6.200% 0416/2015 DTD 0411 6/2012
4562A0-40-1

0.01

0.08

101.55

99.49
1211412

(T69,000,000.00}

804,000,000.00

1,000,000.00

1,500,000.00

(T4.B16.84)

T48,233.15

1,015,480.00

1,492 350.00

(347 TSE17)

347 75617

1,000,000.00

1,500,000.00

272.930.33

400,476 98

15,480.00

(7,650.00) 93,000.00 6.44%
3,87450

Total Complementary Structured Strategies

J.PMorgan

Confidential Treatment Requested by JPMorgan
Chase
CONFIDENTIAL

$3,181.246.01

Account _F’age 150f 32

$2,500,000.00

$681,246.21 $93,000.00 3.02%
$3,874.50
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