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JPM 3YR NG CLN TOMTOR 4662404001 1,500,000.00 “s0708 002 & 180580000 30000 . 150000000 10590080
04116115 INITIAL RATE 6.20%

GPN DD 04/16/12 )

JBY PUT CAD CALL FX AIPYPEEXZ - - - 1STBEITET A4 00784 1305287 | 124168480
EURCPEAN STYLE OFTION 56T
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GENERAL ELEC CAP CORP I606225T3  1,400,000.00 91518 D56 s 129535200 777000. 140000000 -104,748.00
5.250% 1273172048 DTD

0572972013

MPAC CMB TRUST 20052 CL  45254NNCT  1.542,857.02 83.009 0004 128071018 B8 4 10T6A42TT 20456741
1M2 VAR RT 0472672038 OTD
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COUNTRYWIDE HOME LOANS 12669051 1,250,961.92 92,68 008 a 116642822 100717 & 120030883 35880 41
2003-1 CL B1 5.750% 0372572033

DTD 0110172003

MS MARKET PLUS MRK 0820114 61761J0A4 100000000  114.025 0344 114025000 340000 o 100000000 14025000
| 80% EKO BARRIER- 3 55%CPN

| MNCAPPED INITIAL LEVEL-

|onunamRKerts S

| HEADIWATERS INC 7625 42210PAQ5S  1,000,000.00 105,50 050a 105500000 500000 4 1,036 000.00 20,000.00
MO0 DTRBNIZ0 e .

GS MXN STEP UP NOTE 1122113 38141GHY3  1,000,000.00 104.158 | 0024 104158000 20000 & 100000000 41,580.00
LMNED TO BN VS USD

BS%BARRIER- 5% ATM CPMN-

22 9%NXRTRM 11/08M2, INITIAL

STRIKE: 13.11825

EARTHLINK INC 8 7/8% MAY 15 ELNK 1,000,000,00 9625 025 & 962,50000 250000 a 103350000 7100000
zu'lﬂ DD w‘”ﬂﬁ"

JPM LATIN AMERICA FD - SEL  JLTSX | 49,504.95 18.14 007w 89801070 348535 100000000 10188021
FUND 3815

STRUGTURED ASSET 93618376 83026 022 & 87089430 202215 93618376 6528546
SECURITIES CO 2003-10 CL B2

5.000% 041252033 DTD

uw FuP e e T Silh i . & R — =il

m R'ﬂ'll:E m LME 12665 ERRS 1,347,212.30T7 61.857 0.05 & B33,479 B4 633,19 & 1,037 353 47 .-2'03.!73:&3
2003-26 CL B1 5.33684%

m DTDMim

FAEEHDCIK mm FB 1750000 45.04 1 -u . m,amuu :s.zm ni:' L """" 6500000 iéé"ﬁ:r'ﬁd'
SEQUOIA MORTGAGE TRUST 11 B1744AAB4  1,027.327.757 74.325 024 u 76356138 243477 u 76768423 590743
1073072002

JPMORGAN CHASE A CO VAR  48126HAAS 750,000.00 53,959 006 - 70480250 45750 = 75000000 2 4530750
mﬂTﬂmiJ Dmﬂm'lﬂ

H:HEHAN:: MORTGAGE TRUST 43739EACT 960,981,704 61517 0.02 a 591,167.11 16336 & 54065221 5061490
{ 2004-1 CL 1M1 VAR RT

1uum-2m~n DTD 07/3072004

| REPUBLIC OF ARGENTINA 042993956 7,500,000.00 7.799 037 = §84925.00 2B0S0.00 4 103675000 45382500
NOTES DEC 15 2035 DTD {
11/01/2005 HELD BY i
EURCCLEAR ISIN

LUSO401 14GMEd SEDOIL

BZPD8AW3

GENERAL ELECTRIC CO Ge 23,000.00 24.09 022 - m.nmm s nmm N | 49610908 5796087
WTI CALL OPTION USDPUT  OTCBDCPHK 250 00 100 1 0.00 1 54923065 5237461 w  S6250000 1326635
OPTIOM STRIKE 110,00

EXPIRING 02/14/2014 250,000

BARRELS

mumms mc sem 50,000.00 1057 -u 2w 528,500, un -m.mnm - Jéz 214.00 106,208.00
BIOGEN IDEC INC BB 208500 236.27 756 49490585 15,871, 2a zsu 45495 24453070
EME ﬂH m LDN BFIH DBL DAG 50,000.00 8.83 n.m llh 441 500,00 U.mlr 352 ﬁiﬂ-ﬂﬂ B&.971.00 t
LONG ETNS8

| LoNG TOTAL RETURN SWAP  SWPBDRUNE 888,972 .00 100 ¢ 0.00.4» J06638.41 421782 w -1 -
1,999,999.368042 USD

NOTIONAL KOSPTREQ INDEX

WAT MAR 20 2014 DEAL

30140386
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