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Swaps in Alphabetical Order

Exrimated
Bescriptian Trade Date Maiurity Date Value LISD
INTEREST RATE SWAP -150,132.00
500,000,000 JPY NOTIOMAL SEP 7 2014
REC FLOATING JPY 3 MONTH LIBOR
P&Y FIXED RATE 1.577% JPY QUARTERLY
ACT/360 ALMAC # 5585137
SWPEDA-50-6
M/O Client
Total Other -150,132.00

imgartand informanian about Fricing and Valuanons

Prices. some of wivch are providead by pricing senvioes o alher sources which we deem relable. ane nof guasrandesd for accuracy or as realizabis values

Valustians of over-he-counfer dervative Fransactions. moluding ceriain denvatives-realed depost producls, have been prepaned on @ mid-marked basis These vaiuations ame indicadive values as of ihe close of business of the date of fhis statemen!

and, sxcepl as altherwise agreed in wiiting, fhese valvalions do nof represent the acluad lerms af which frensactions o secwifies could be bought or sold or new rensachons could be enfered énto, or the actual terms an wihich existing fransachons or

securibes could be Mgudsled as of the dale of this stalement. We do nof wamanl ther complefeness o accuracy. These valuations ane denved fam propristany models based wpon wall recognized fnancail principles and we have, when necessary fo

cavcwale e presen! vadue of fufure cash flows, made reasconabie estimaies abouf redevant fufure markef condihons. Valusbons hased on cther models or diferent asswmplions may peid different reswls. Morgan expressiy disclams any responsibibly

for (1) e accuracy of the modeds or estimales wsed in damving the valvalions, (2) any erors or ormssions i compufing o disssminaling the valwations. and (3] any wses o wivch fre valusdions are puil Vssuations ane provided for information

purposas oniy and are mlsnded solaly for your own use. Pleass refier fo ifve rade confirmadion for defads of sach ransaction
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