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JP, Morgan Securities LLC,

Trade Date Maturity  S&P Rating Imﬂ:' e Face Amount  Duration e Current YTW Coupon Lol Enftry Lewel Current BMid  Galniloss (USD)
Cont purchais Earmed

01-Hene-2016 Peabody Energ  -51,363.500 335 3142% 1375% $145.287.50 113,625 5 163,456

10-8bay-11 Perpatisl ERE Jomargan Chas  -§3,375.400 3,000,000 435 5.0E0% 4.0970% 7.900% $389.075.00 110,980 11354 5 AR5, %60
T0-May-11 Perpetual EBs Barik Of Amerk 13,253,100 3,000,000 4.34 E510% ETI5% BIE5% £400,156. 75 108.570 1nnsg £ 455, 341

30t 12 15-May-2018 CCC4 Ipayment Inc 5445000 500,000 3.37 13.060% 15267 % 10 E50% $12,670.14 B9.000 B1.03 £ (22,135}
2-0et-12 09-Jur-2019 B- Kindred Health 5996250 1,000,000 4,84 &320% B622% 8250% $20.395.83 0625 9818 5 5,981
Weighted Avg: BETY 5.59% Open Fixed Income Mark-to-Market 5 1,07 463

Initial USD

Principal

Tatal int.

Trade Date  Maturity Buffor  Underlying '"":_:L:"ED Face Amount  Initial Level E""f:::'d“ T:::'I'_“'_': Entry Level Current Price  GalniLoss (USD)
S-Apr-12 Th-Ape-15 Meritor CLN -§1,5000000 1,500,000 10000 E200% 1040 0 FEETIA AT 10000 99,000 5 53,717
T-hur12 2-Jur-A3 2% AAPL 53,000,000 3,000.000 5.2 DG Couapon 1800% GI2AT S0 00000 100,00 5 308 § 1207516}

Open Notes Mark-to-Market 3 153,795

Maturity SA&P Rating ot Original Face Current Facs - ived R P Entry Lewel Current Mid GainiLoss (USD)

st BV BEiv
T-May-12 Prima 25-Jur-2034 oo Wiamu 200d-ar3 51,119,533 4,593 B0O 1,850,457 Z571% £a0,311.07 $12,151.51 G050 B4.000 £ -l
LeAugelE Prime 250t 2035 oC Wimbs 200598 51,597,445 200,000 5.681,529 5418% §6, 24656 $75,919.93 29.88 33.000 5 258857
T-May-12 Prrirmse 215-Mar-2037 Thase 2007411 5676655 1,000, 000 B61 %81 5.203% $76,089.54 $23.904.64 T8.50 A5.000 5 96,460
Open Martgages Mark-to-Market [ 4,167

Dristribution
Trade Date Company Currency Yield Industry Entry Price  Current Price  GalndLoss (USD]

Jorirpan Hegh Yeeld-5el

Open Mutual Funds Mark-to-Market 5 483 B34
2011 Year End Open MTM 5 (793,825)
Current Open Positions MTM 5 1,850, 664
¥TD 2012 Change in open MTM 5 Iiﬁdd 485
2012 Closed positions GalniLoss 5 428,977
2012 Net Performance 5 3,073,466
2071 Net Parformands 5 [T93.825)
Performance since Inception 5§ 2,279,641

“IF. Morgan Private Bank™ & the markebng name for the private banking buines congucied by 1P Morgen Crsae & Co, and it subsidisrie wordwide, 1P Morgss Chee Bank, NA. srd 1P Morgen Trust Co, NoA are mambers of the FOIC, 1P, Morgan
|Securitios b, (IPMSI B a i of thi baw York Stack Eschangs and othie natienal and regenal cschanads. IPMS s the braker-doak, mambar MASD, SPC In sdditien, IPMergan Chae & Co. My Spenate varku othad Brokior-oeal o oF it

adwvisory el his.

The following is beng provided for informationsl purposes only andiar in responae to your request. Informetion cortained in this e and sy accomp i documentation, Fcluding bast not limided o any research, market valiations, statements,
corfirmations, caloulabore: or estmates, i belieyed o be reliable. but vee do not warant it completenes: or soouracy. Cpinions and estimete: coresituie our pudgment and are sabject bo chenge without motice, Past periormence is ot indicatiee of fubune
results This material is et intended & an ofer or selictation far the purchase or sale of ary Tinancial insrament. Thi broker-dealies andior thise atf iates ard emplopes may hold a potion or 201 x market makar in the frandal insruments of any iseeer

discutied henein of 201 & undararilan, placement agent, adviser or lender 1o such Bsuer. Valuation provided rellect price astimates an the dateis) spe<ified.
Pliags refer to your offical Saementiondinmation. Wi cannot guarantes that dilemnt prices would not be awalable dseshane and suggess that several saluations Trom other sounces bi cibtained Tor thi purpose of making required caloslation. Taget

prices and anticipated pields ane baed upon remanch materials and thare can be no msurances that thees prices of ek can be reakzed. The obligatiors and the secunities wok, aMensd, of recommendid, induding mutual funds, e nat daposits and ane not
ohdigations of, of éndoned or guaranteed by, any bank or 1hrilt, nor ang thie insuned by tha FOIC of @y gowernminal @geny.

Please cortact your LP. Morgan Private Bank represerrabyse for further information or regarding any transsction,
This irformation i for the sale vae of the person to whom it 5 sddressed, snd may be privieged and condfidential, dry use, distribution, or duplization by srpone ather than the sddreses s prohibited. IF pou receive this in erar, pleas notify the sendar
ity s ratums it by mail.

00 3 E IPMoergar Chade & Ca.
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Current FX B Commasd ity rates EAGLISD N3 HaULISD IBT535 PSS | BE53 LESCUPY Lo}
WFTUSD: 1543 HPOLESD LAl EURLSLE: 13193 LISDEAL LOG1E
MSOCHE 2905 UsDCADR ngs21 EMRFLM 40T LISCINR 54935
. Imitial USD Cledi Ot Tatal int. Salu . . .
Platurity  S4F Rating Duration = Enerardd Entry Lavel price  OwiniLess (5B}
TO-Ay-11 01-Mhay-2017 It Groap Inc 41,219,500 F A M, -Pdar-1z 65 THEET NE2S 50267
H0-ay-11 15-Ap20 5 BB+ Ford Mated Crad 41,337 300 1,208,000 iy LSk T.000% TR 75,366 6) 110,655 iR § 55,567
H-May-01 OV -Ciec-201 6 B+ e Sprint Hested Co -$7,233.760 1200, 000 1.8 LIsE .00 Hi-hal-12 8750000 TN 580 aun % 31,44
Closed Fined bvcome Gaind oot 5 157,273

1P, Morgan Frivone Bank ™ s the marketing name Too e prisste banking bisnes cordumed by 1P Margan Thaee & To. and e subsidiaries worideide. 1P Morgen CThase Bank, Wb, and 1P, Miorgen Trast Co., FA. gne memebiers of the FIHE TP,
PADpan Securities nc UFRASD & 2 member of the Mes York Siock Bxchange and otrer sational and regional esthanges. PRT isthe brokerdealer, memibe r HASTL SPC. In additon, [Pk gan Chase & Co. may operase warimus oiher broker-deaberns
or invertreent adviony s,

T Al kyawing s beein prosiced Por infonma tonal parpases o nly aniiorn response 10 KO Fequet InToemeation contyined in This meiage and aoy soomganying docwme mation, ncuding bt not limied so aop reseanch, markel valuation,
wiabamenty, confirmatom, mkulsticn or extimetey, i tbeved b be relebie, but we do not wamant i omplstenens or scceracy. Opmicns and evimebecomtiiie cur jadgment and sre aubject 1o crange sithout rotos. Pai performance @ not
il catree of future euls. This manerial is not intended as an offer or sobonation for the pusthase o sabe of any fnencial indremen. The broker-dealers anddor the i atfilaoes and emplopees oy hold 3 posdtion o a0 8 marke maker in the
Pinandal e s od sy sioer dsosied Rarein or ol as endenarites plaoement saent. sdisor of lender to sech haer. Waluations prowided refle price estimates on the deneis specfied.

Ploas rater 52 jour offinal tiatamasseonfmation. We cansak guatanis ai Siffarent prees would nof be svai skl shewhers ard wiggerty{hak wesara -aluaiienfmoe o2 sources be chtaned o0 ©a purpzss of mazing requres cakulaiizne
Tanges, pricet oo amikigated yaeids ao: based upon seseanch materials snd There can be f0 Jmerances tha Thee poces or waslds con be sealized, The obilgations snd The seowrities sobd, oftered, of reoremended, induding mutual lunt. 08 st

depei and ane not olligasons of, or endorsed or gesrnteed by, any bank o thitf norare they issered by The FOK of any gosemmental 3 gendy.

Fleaw contact youwr LP. sorgen Priaate Bank for durstar oF Meg g any
Thix n fanmaticn & for the tole uw of the penon to whom & baddrewsd, and may be prealeged and conddenbial. Ay ue, Sivinbution, or dupbzation by snpone cther than the sddrewss & profibied. H you recsse $hicon arer, gl notbfy the

et e diately ard fetem [ by il
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Aral Bavsemavmrst Abafomns Suim it =
Cuwrrend FN & Commadity rates EAGLESD maas EALLISD TET5 35 GRFLED 1 6252 LEEEIFY B5.TS
EFTUSD 154 HPOUSD EC A EURLSED 13193 LEDEAL 20506

LISDCHE 20154 USnCAR D951 ELIRFLE 47 LISHRE 54,505

Trade Date Tickar Sharus Coat Bais Currancy dainfloss (USD]

13-Mag-110 CHEWVROM NOTE I EIR TR lonon [ 5 "I0ED §

Equsity GainiLoss

*LP. Mospan Private Bank” & the marketing name for the private banging busieess cnducied by L, Morgan Chase & Co. and i sibsklianies workiwide, 1P, Moogan Crase Bans, WA and LF. Mosgan Tt Co. .8, ase memibers o the FDOC, 1P
Worgan Seourities inc OPRISH] is.a member of the Kew York Stk Eschange and other national and regional exchanges. PRSI & the beoker-dealer, mersber RASD, SIFC. In addition, JPkorgan Chase B D0, may pEraie saro s ather brokes
dmalar or imeesireent sdwhory et
Thl Tollcesd ng b bedng prosided Tor Erdoemanio nal purposes on by andbar bn respanie 1o yoaur segues information o maieed bn ths message and anp aocomparging d oo mencatkon. ischading but sor Bmited o asy nseaeth, market wabastions,

ar o bielirwed 2o ba ool iatde, Bt we do nob warant d complstenes orsccurecy. Dpinions snd sbimades conbitute owr judgrent snd ane w bt in changs vathowt notce. Pt parformance bnat
ﬁﬂ-:l-ﬁ-! o future semihs, Thismaterla) s not inteeded 3540 ofer or solicita o Far he purbee o sak any fimancial ingtrument. The brok er-sealers sndior their affilates snd emplopes may hold & position or 30 & marker maker in the

Tinancial insyriments of ary mier dboused herein o Bt 35 undersriner, ploemeent agent, advbor of kender b uch ismeer, Vabartions prosided reflect price estimates on the dtel) specified
Meane rio your offcial mabon W cannot g that didarens price wou ld mot be awsilabie s erstaee and wggenis thet eeenal velusbora from other wweon be obisiced for the purpme of making equired

calcul stmm. Target prices and anbopaied yieich ere aned wpon remarch mateiah and there can be no snurenon that thew pricm or yiekcs can be maboed. The obdigationand the wourRen scld, offered, or recommended, noiuding mutusl
fumids, a7 non depoeins and ane not obigations of, or endorsed or gerentesd by, sy sk o thilt, noe ane they issened by T FOOC oF gy goversimeial ApEnoy.

Plasss cortact your 1P, Morgan Prvede Bank rap far fusther i=d orregarding army
Tha isdormation b dor the sch wae of the pencn towhem it is and may & privieged and Any s, , ar by amyone othas than the sddemsaw h prohisted. Hpou secates this is smor, plsau notdy the

sender immedistely and retm it by read,
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