JPMorgan

Other Assets Detail

FINANCIAL TRUST company ve AceT. || TR
For the Period 7/1/10 to T/31/10

Quantity

Price

Estimated
Value

Cost
Adjusted Eslimated
Orignal Gain'Loss Accruals

Swaps

INTEREST RATE SWAP

10,000,000 USD NOTIONAL 7/16/2040
REC: FLOATING RATE USD
3MONTH LIBOR DEAL 5168074
4.35% PAY FIXED, 5 30360

NIO Client

SWPBDF-HL-8

INTEREST RATE SWAP

10,000,000 USD NOTIONAL 07/28/2040
REC: FLOATING RATE USD

JMONTH LIBOR DEAL 5168723
4.35% PAY FIXED, 5 30/360

MO Client

SWFBDF-JP-7

LONG TOTAL RETURN SWAP
4775.8970.00 USD NOTIONAL
GOLDMAN SACHS GRP INC
MAT APR 25 2011 DEAL 55089680
MO Client

SWFBDE-TJ-3

Confidential Treatment Requested by JPMorgan
Chase

COMFIDENTIAL

1.000

1.000

30,000.000

1.00

1.00

a.70

(1,240,985 44)

{1,229 496 58)

(261,123.14)

MI&

MNIA
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