FLOATING RATE INVESTMENT GRADE BOND OFFERINGS

As of 02-May-12 J.P MOI‘gEII'l

All bonds shown are subject to availability
All prices are subject to change
Please speak to your JPMSI Sales Representative for firm levels
This is not an exhaustive list of all floating rate investment grade bond offerings.

Current
Cusip Amount  Issuer Coupon __ Coupon Formula  Maturity Price  Current Yield  Discount Margin Moody's S&EP Sector
3B141EKFS 1,000 QOLOMAN SACHS GROUP INC 0.866% USOOO3M + 40 bps 072252015 92.79% 37206 USO003M + 274 bps Al /*- A- Financial
D60S0TING 750 BAMK OF AMERICA NA 0.754% US0003M + 28 bps  DB/152016 89509 3466 USO003M + 300 bps A3 J*- A- Financial
B297BWBB1 5,000 WACHOWIA CORP 0.656% USDDO3M + 19 bps  0BA012013 100.216 0.486 US0003M + 2 bps AZ At Financial
1T296TFG 250 CIMGROUP INC 2.510% USDO03M + 200 bps  0BM1320M3 100.768 1.866 US0003M + 140 bps A3 /= As Financial
46623IEJCA 5.000 JPMORGAM CHASE & CO 1.220% USO003M + 75 bps 03072013 100.867 0616 USO003M + 15 bps Aa3 s A Financial
40429CFVE 250 HSEC FINAMNCE CORP 0.717% USDOO3M + 25 bps 0152014 97.562 2176 USOO03M + 171 bps A3 /= A Financial
B1T4TWAES 250 MORGAN STAMLEY 2.066% USDO03M + 160 bps  01/2472014 97409 3616 US00030 « 315 bps  AZ /*- A Financial
US530473AKAS 5,000 LLOYDS TSB BANE PLC 2.816% LS0003M + 235 bps  01/24/2014 99672 3016 US0D03M + 255 bps Al /= A Financial
O2THIAHT 1,500 ABBEY NATL TREASURY SERW 2.046% US0003M + 158 bps 047252014 96896 3.666 USO0003M + 320 bps AT /o A Financial
46623EJH3 1,000 JPMORGAN CHASE & CO 1.224% USD003M + 7S bps 050272014 100293 1.076 USO003M + 61 bps  Aa3 r*- A Financial
06051GELS 500 BAMK OF AMERICA CORP 2.019% LSD003M + 155 bps 0741172014 97.993 2566 US0003M + 250 bps  Baal /*- A- Financial
03523TBK3 250 AMHEUSER-BUSCH INBEY WOR 0.827% USD003M + 36 bps 0711472014 100.369 0.666 US0003M + 20bps A3 A Consumer, Mon-cyclical
IG9E2GHKI4 500 GEMERAL ELEC CAPF CORP 0.734% Us0003M + 26 bps  0B152014 99,2200 1.066 USO003M + 60 bps Al Al Financial
428236851 5,000 HEWLETT-PACKARD CO 2.024% LS0003M + 155 bps 091972014 101.437 1.416 US0003M + 95 bps A3 BEE+ Technology
36962GUST 1,000 GEMWERAL ELEC CAP CORP 0.669% USO003M + 20 bps 014082018 47123  1.466 USO003M + 100 bps A Al Financial
IBINGEGS 500 GOLDMAN SACHS GROUP INC 0.924% USO0D3M + 45 bps 03222016 91.031 3366 USO003M + 290 bps A1 /= A- Fnancial
IGYEZG2VE 1,000 GENERAL ELEC CAP CORP 0.710% US0003M + 20bps 051172016 965.116 1.656 Us0003M + 119 bps A1 Al Financial
172967DMD 1,000 CITIGROURP INC 0.745% LUE0003M + 27 bps  06M92016 87522 4018 US0003M + 355 bps  Baal /~- EBB+ Fnancial
G61T46BDCT 1,000 MORGAM STAMLEY 0.918% USO003M + 45 bps 1182016 86140 4316 USOO03M + 385 bpe A2 /= A- Financial
929900003 1,000 WACHOVIA CORP 0.744% USDO03M + 27 bps 06152017 95414 1.666 US0003M + 120 bps A2 Ak Financial
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Chase Bank, NLA. and ils affilistes. Securiies products and services are offered by J P. Morgan Securilies LLC., mambear MY 3E, FINRA and SIPC. This material is nol intended as an offer or solicilalion for the purchase or
sale of any financial instrumant. J P, Morgan Securities LLC (JPMS) or ts brokerage affillates may hold a position or act as markat maker in the financlal instrumants of any issuer discussed harein or act as an undensriler, placament agant, advisor o lender 1o such issuar, The
views and sirategies described hensin may nol be suitable for all investors. This malensl is distribuled with the undenstanding Bhal it is not rendering acoounting, begal or tax advice. Consull your legal of lax advisce conceming such matlers. This maledal shoukd nal be regarded|
as research or & JPMorgan research report. Securilies and guotations referancad heren are subject lo change and availabilty without nobce. Aclual quotations could be higher ar lower subject o markel condfions and are balieved to be reliable, bul JPMS does nol warrant
their compleleness or accuracy. JPMS cannol guarantes thal different prices would nol be avalable elsewhers and suggests thal several valuations lrom ofher sources be oblained.

Moody's and S&P ratings are the curent apinions of the credibworthiness of an obligor that assess the kelihood of defaull,  Obligations rated Aaalfad ane judged o be of the highest guality, where the obligor's capacity 1o mest #s fnancial commitment is extremaly siang,
Obligations: raled BanBEB exhiit adequale financial security whene the obigor's capacity 1o meset e financial commitment & susceptible o sdverss aconomic condilions.
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