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Income 

Date Maturity 58P ROCIEIO &Cue Cost 
initial USD 

Face Amountnt DDuration MY a 
Total Int. 

purchase 
Cu 'rent YTW Coupon famed Entry level Current Mid Gain1.0id (USD) 

10-May-11 01-Nov-2016 88. Peobod/ fang -51.363200 1.200.000 235 4.536% 2142% 7.375% 1195.287.50 113.625 11214 5 163.456 
1044ay-11 Perpetual BBB »morgen Chas -53.329,400 3.000.000 4.35 5.960% 4.970% 7.900% 1389.075.00 110.980 113.54 5 965.980 
10-May.11 Perpetual BB. Bank Of AMeri .53.269,100 3.000.000 4.34 6.510% 5.725% 6125% 1400,15625 108.970 110.94 $ 459.241 
2.0ct-12 1544ay.20111 CCC. 'payment Inc .5445,000 500,000 3.77 13.060% 15267% 10.250% 11267114 89.000 82.03 5 122.195) 
2-Ett-12 014un-2019 is. Kindred health -5996,250 2000.000 4.84 1320% 8.622% 1250% 520.395.83 99.625 9118 s 5.981 

Nets 

Trade 

Weighted Avg: CO% 5.99% Open Fixed Income Meek-to-Market S 1.072.463 

Date Maturity Buffer Underlying 
Initial USD 

Face Amount Initial Level Coupon 
Current Index Total Int. 

Entry Level Current Price Galrytoss (USD) 
Cost Level Earned 

5-Apr.12 16.4sr.15 Mentor UN -51.50).000 1.500800 100.00 6200% 100.00 168.716.67 100.00 99.000 5 53.717 
7.1urs-12 21-Jurs-13 20% AAPI. -53.000.000 3.000.000 571.72 DIGI Coupon 18.00% 532.17 52010000) 100.00 5 93.08 5 (207.516) 

Open Notes Mark.to-Maket , (153.799) 

Initial USD . . .... Principal Total tnt. 
Trade Date Typ.. Maturity SRP Rating Issue

Cost 
Ong initi race Cument Face Coupon 

Received Received 
Entry Level Current Md Gakinass WSW 

1May12 Mane 25./un.2034 CCC V/arau 2004.4r3 .11,119.533 2.592.800 1,854167 2571% Vi0.311.07 $12.151.51 60.50 84.000 1 92.841 
2.48,3.12 Muse 2i.Oct-2035 CC Vtgmbs 2005.90 41,697,946 1201000 5,442829 5418% 16.29636 176,91193 29-88 33.000 1 258,857 
7.May-12 Prime 25-Mar-2037 pese 2007-Al I -5676.655 2000.000 861.981 5.293% 576.989 59 523,994.64 78.50 85,000 5 91469 

Mutual 

Open Mortgages Mark-to-Market S 446.167 

Funds 

Trade Date Company Share: Cost Currency 
Distribution 

Industry Entry Price Current Price Gainl.osd (USD) Yield 

wain-II jrareegan 1.0 h Yie I 0-5« 53.Ø.o0000 USD 6300% funds 58.19 5 983.839 

Open Mutual Funds Mark-to-Market S 483,834 

2011 Year End Open MTM 5 1793,825) 
Current Open Positions MTM S 1.850,664 
YTD 2012 Change in open MTM 5 2.644489 

2012 Closed positions Gairktoss S 428,977 

2012 Net Performance $ 3.073.466 

'on P", Tnfam,"", ' S (793.625) 

Performance since Inception $ 2,279,641 
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/MOOD 30 In WNW 1673.3S CdPUSD 1 6213 U1009 DX 73 
al uSD ISM XPOUSD 701.1 EuRuSD 13193 uSDPH 24016 
U9304 0 9151 WOCAO 09921 (path a.077 MOM/ 54195 

Fixed Mann 

Trade Data Malseity S&P Rating hum initia " SD F.r ad,....4 O n Canary Coupon Clam 0ul Total up Gainless CM/ Ceti Mat Tamed 
bury neat ::: 

104.1y-11 Gamer:09 KR Ot Group ex 41219.30) $.200.100 !MANIA USD 7400% 9440.12 369.26062 101•2$ 10140 SOUP 
101Mal 1 ISem.202$ Mb Fad 1.1ace Ord 4•327.1100 1,10:000 Lit USD 2.000% 3•042 525.36662 110.450 103.00 $ SS.467 
intirli 011)“.2016 Ina s Sam Mend Co 41.223,7W 1.200100 Me USD 6100K 26M42 367200.00 101.9•3 9900 $ 51401 

Owed Reed Wane GMnloµ 5 157.273 
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XAGUSD )0345 MINH) 147535 WW1 i 425) L6DIPY 0075 
XPTUSO 1540 XPOUSD )045 EURI.050 13193 564410. 1091E 
USOCK 09154 U5OCAO 0 9321 EUPPLN 4.077 160.1119 51095 

!redo Dole lick., C.ne^1, Shay.. C.., sn. I. Curr.mY 
Dividend Closio Diel indi. 4„. totry Dorn Gratin, WNW 

YwAd Dale ' Rice Price

13.1.1.n.11 GIEVIKel NOTE 2011 CVIC . IMMO 3.000.000 USD 10.400% 31.MPPIZ 100 00 S 11040 315000 

twit> Grallitell S II 000 

'A P. NOON' PrIANO Sint 0 me nsork4445 Noe tor the conme NW, 0450453 0004004 ey IP. Mown Owe 4 Co. 40016 )0000.0es won$0400 IP. Magri OW WC N A. 04 O.P. 04C4.00 T041 CO. NA. Ye nent4nOf Pt CDC. It 
0500.4 54400050c 040600. 4004w of thelotteroot StockEs000ge one over 40004 and 4040434•000544. WWI 400 tenet 400er. minis PuSO.S0t. In 40:0054. /Maw eon I, Co. ow».)40414 •I•ous Ow 04004 
chiden.. evintsvent afonwel en*. 

Net Solon., h ben) IrOv4O4 for 4,1c.mxiof 41Port0f4t<nli WAN NNW,* tO yOuf KIVA% 44,0006:0 4444440 0, 44 moor 444 any 400)00N-40 0550.4040)10. K0,400 00i rot 00)0 to 4, 4 0540.0,.. -4141.40041)10). 
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Memo teanti your JP. Morgan Fara Birk f•P•414fTlabl• fill lueth. **emit., co niwarg 4fIVII4f1.141.9. 
rInniernonno for de .4. LOP et the poen a. =hem rive addront *menu, ea prroltord 4,4 I.ISNIkat /mw, dmolibubon or d.peKnm bi amen...Se *no ON edden.• el Prthbeed SYS. inn.' th• IS 0...... 44 . S. 
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