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Current FX & Commaodity rates UEDMXM 12.1378 XAUUSD 1476.82 GBEPUSD 1.553% UsDpY 57.440
UEDARS 5.1875 USDZAR B9747 ELRLISD 1.3167 USDBERL 20013
USDCHF 0.92495 usoCan 1.0072 USDTRY 1.742 UEDMNOK 57604

- Morgan Securities LLC.

Structured Notes

Trade Date Maturity

Flun-12
S-Apr-12

2b-Jun-13
16-Apr-15

Structured Notes MTM

U.5. Fixed Income

Trade Date Maturity Faoe Amount

10-Mary-11
2-00ct-12
2-0et12

10-May-11

10-Wary-11

01 -How-2016

15-hay-2018

01-bun-2019
Perpetual
Perpetual

U5, Fined Income MTM
and Asset Backed
Trade Date

Maturity Original Face

10-May-12 25-Mar-2037 1,000,000
Mortgage and Asset Backed MTM

| Funds and Mo
Symbol

IPHEX
OHYFX

Trade Date

199,5548.15
317,085.54

* Wanual Pricing

via JPMargan Investment Bank as of pricr da

Long Description

Ubs Cont Buff Eg AAPL 06263 B)% Contin Barrier- 18% Cpn 18% Cap
Meritor CLN B.200% CPN 0462015 Dtd 044162012

* Imtraday Pricing via Bloomberg
Issuer

Peabody Energy Corp
Ipayment Inc
Kindred Healthcare Inc
Jpmorgan Chase & Co
Bank Of America Corp

Rating MNext Call Date

MIA
5152015
2014
402018
S152018

* Manual Pricing wia JPMargan Investment Bank

Chase 2007-41 1243

Jpmorgan Floating Rate-Se|
Jpmorgan High Yield-Sel

Rating MNext Call Date

1T
10.250%
B.230%
1.900%
B125%

initial Cost (T}

Cost Basis (3) Market Value [%)

(52,000,000}
(51,500,000}

52,349 500
1,573,800

(%4, 500,000) 23,923,700

Principal Cost Market Value

(51,363,500}
{£445,000}
{89946,250]

($3,337.950)

($3,385,610)

£1,379,340
$452 500
51,045,000
£3,497 600
£3,420,000

{%9,532.310) 39,799,440

Principal Cost (£} Market Value (5)

[$725,573.42) $635, 272

(5725,574) 5615007

Market Value [%)

[2,013,501.47)
[2,624.4F9.14)

£2,021,524
52,650,919

Inmterest
Received

Emtry Price (%)

60,887

Total Int.
Acorued
£174,542
$29,611

347,667

467,417
£480,72%

Entry Price

#111.27
£112.84

£1,199,965

Total Princeint
5}

Entry Price
[Loscal)

5268, 805

Dividends
Received (%)

Entry MV
[Loscal)

DiiwiRe

82765

Current Price ()

11495

$104.50
$116.42
114.00

[$E50,100)
143,687

($506,413)

Current Price

£100,282
7011
396,417

$622,067

£511,119

$52.50

£1,467,095

Current Price

[Local) [

83132 452,432

552,432

Current MAY

(Local)
38,023

B3G $206,490

Mutual Funds and Money Market

{%9,275,.861) 54672443

MTM Snapshot Open MTM 2013 Closed PfL Open MTHM + 2013 Closed PiL Performance Snapshot

EQ /LD 50 [ 50

Fl ISP 1,013,115 625,806 $1,6384921 2012 EOY Open MTHM 51,850,664
Repo L11] L0 L11] Current Open MTM £1,047.627
MF /5T $34,512 ($24,953) 49,559

Derivative 0 o 0 ¥TD Change in Open MTM (3803,037)
Alternative 0 0 L11] 2013 Closed L 600,853
Other | Miscellaneous 80 ] 80

Tatals $1,047,627 $600,853 §1, 648,480 2013 Net Perf = (5202,184)

AC1 2013 IPkargan Chase & Ca,

EFTA00621876



Global Investment Opportunities Group Morgan Securities LLC,

G I O Account Position and MTM Summary (2013 Closed Positions)

[ T —— T | Prepared for Haze Trust as of April 30, 2013

Mortgage and Asset Backed

- _ . L " Total Int. S Entry Price Closing Price
[ o Mo "
Trade Date  Maturity  Original Face Rating  Next Call Date Coupan Principal Cost (5} Market Value ($} P—) Closing Date {Local] {Local)
1-May-12  25-Jun-2034 2,552,800 Wamu 2004-2r3 B2 120252020 2.517% (51,740,904) $1,449,147 475,266 22-Jan-1%
2-Aug-12 25-0ct-2035 6,200,000 Wimbs 2005-% 81 22016 5.41282% (41,698, 508) $1,744,305 £196,459 4302013
Mortgage and Asset Backed P/IL $625 804
Mutual Funds and Market
_ o _ Dividends _ Entry NAY Closing NAWV
g [ e { " _ _ . _ M
Trade Date Symbaol Units Company Currency Initial Cost (%) Market Value ($) P— Closing Date (Local) {Local) PiL
Avg OHYFX 1B1,278.48 Ipmargan High Yield-5el s ($1,524,053) $1,500,000 Div/Re 22-Jan-1% a.41 B27 [$24,953)
Mutual Funds and Money Market P/L (£24 95%)
Total 2013 PIL 2600,853
i€ 2013 JAMargan Chase & Coo
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Global Investment Opportunities Group Morgan Securities LLC,
G I O Account Position and MTM Summary (2012 Closed Positions)

e T T i Prepared for Haze Trust as of April 30, 2013

— Int: t
Trade Date Maturity Face Amount Long Description Cost Basis (5) Market Value (8) R::::-:d

13-May-11 A1-May-12 1,000,000 uft Eg Cux 0931412 0% Contin Barrier- 10.6%Cpn 30% Cap Initial Level-05/13/11 (53,000, 000) 43,318,000 31 -May-12 £110.60 £318,000

Structured Notes PiL S8, D0eD

Closing Date Entry Price (3) Closing Price ($) PiL

U.5. Fixed Income
Total Int.

Trade Date Maturity Face Amount Rating Mext Call Date Coupon Principal Cost Market Value Aecruad Closing Date Entry Price Closing Price

10-May-11 01-May-2017 1,200,000 Cit Group Inc ($1,215,500) 51,200,000 B-Mar-12 $101.63
10-May-11 15-Apr-2015 1,200,000 Ford Motor Credit Co Lic (51,327 800) $1,308,000 A-fpe-12 $110.65
10-May-11 15-Apr-2015 1,200,000 Ford Motor Credit Co Lic 181,223, 760) 1,128,000 26-Jul-12 £101.54

LLE. Fixed Income PL 136,673

Mutual Funds and Money Market
Dividends Entry NAV Closing NAY

Trade Date Symbaol Units Company Currency Initial Cost [$) Market Value (8) Received (S} Closing Date [Local) {Local)

OHYFX 1B5,185.99 Jpmoargan High Yield-S2l (51,554, 344) $1,500,000 i 2-0et-12 . EAD [354,344)

PiL

Mutual Funds and Money Market PIL (%54, 344)

Total 2012 PIL 3400,329

{5 2013 JPMorgan Chase & Co.

EFTA00621878



Global Investment Opportunities Group

. Morgan Securities LLC.

Account Position and P/L Summary (Disclaimer)
Prepared for Haze Trust as of April 30, 2013

GI10O

Aalaskral Duis st imie mt CRgmint b hes

IMPORTANT INFORMATION _ 1

achwice, Accardingly, any distussion af LS, tas matter cortaaned herein including any
attachments) is not intended or written to be used, and cannat be used, = connection with
the promation, marketing ar recommendation by anyone uraffilated vith [ chas-
E Co. of ary of the matters addressed herein ar for the punpose of avalding LS. tas-related
penaltie:,

Each reciplent of this presentation, and each agent thereod, may dischase to any person,
withaut limitation, the WS, moome and frandnise tax treatment and tax stroctune of the
trarmactioen described herein and may discoe all materialy of any kind (mcduding apinicns
ar oifer tax analysesy) provided to each regipsent ireafar o the material relate 1008 LS,
Ircome or franchise tax strategy provided to such recpeent by [ chase & Coand
itz subsidiaries.

Bark products and services are offered by I <hos= Gank, Il ond its affiliates
Securities products ard services are offered by [l Morgan Securities LLC, member NYSE,
FINRA and $8°C. [} Morgan Securities WL & an affiliate of [ chase gan, [
ardd other affiliates glabaly as local legislation permits. FOSC insurance and domestic deposi
preference are not spplcable to deposits or ather obligetions of our bank branches ar
bankirg affiliates utside the Uneted States.

In the: United Kingdom, this materlal Is approsed hg,l-. Margan Intermational Bank Limdted
[IPRAIB] waith the registered affice located at 125 Londan Wall EC2Y 5A), regivtered in
England Mo, 03838766 and is authiorised and regulated by the Fmancial Services Sutharity.
In additson, this material may be distrobuted by: I chase 2ank, [l 0Fnace)
Parm Biranch, which & regullsted by the French bankimg suthorities Automé de Cantrale
Prudertssd sand AAonts des Marghss Fimrll:ier::.. Bdoegan (Suissel SA, regulated by the
Swe s Financal Market Supervisory Authaority; FMCE Dubad branch, regulated by the Dubad
Financial Services Authority; IFMCE Bakrain brandh, licensed a5 a corvertional wholesale
Bank by the Central Bank of Babraam (for professiansl clients onlylk IPMCE Hong Kang
Branch, regulated by the Hong Kang Monetary Suthoity ard IPRCE Singaporne Branch,
requlated by the Manetary Awthority of Singapare.

This material is reot intended as an offer or sodicitation for the purchase or sabe of any
francial instrument. [l Morgan Securitios LLE ar its brakerage affilistes may hold &
position or act as market makcer in the financial instrumends of any ssuer discussed herein or
act as an urderwriter, placement agent, advisor or kender 1o sudh Issuer. The veess and
strategees described bereim may not be suitabde for all imvestors. The distsion of loars or
viher extersiors of credit in this material is for illustrative purposes only, No commatment to
lend shiould be construed or impleed. This materlal is dstributed with the understanding that
ver are not renderng aciounting, begal or tax achace, Estate planning requires legal
assistance. Yau should cormsult with your independent advisors cancerning such matters,
W believe the information comtalned in this material to be rellable but do rat warrant (s
acouracy of completeness. Opinlors, estimates, and Irvestment strategies and views

expresied herein may differ from the apnicny expressed by ather sreas of . Rlargar, including
research. The irmeestreent strategies ard views stated heve may differ from those eepressed for
cither purposes ar in other cortexts by other [l Morgan market strategests.

[l Margan Securities LLC may act as a market maker rebevant to structured preducts ar option
produsts and may engage in hedging ar other aperations in such markets relevant o it drudtured
products or aptians eapasures. Structured products and options are not insured by the Federal
Depost insurance Corparation (FDIC), the Federal Reserve Board, or any cther gowermmenital
BYENEY.

I deoussion of options arnd other strategies, ressfs and risks are baded solely on hypothetical
o phes cibed; actual results ard risks will vary depending on specfic circemstances. Imestors
are wged to consider carefully whsther aption ar option-related products in general, as well as the
products ar strategies dicussed herein are witable to thew needs I actual transactions, the
dient's counterparty for OTC derivatives applications & Chase Barik, [[l}. Londan
brarch. For a copy of the "Characteristics and Bisks of Standardized Opteans” booklet, please
cantact your .. Morgan Advmar,

Feal evtate, hedge funds, and ather private svestments may not be suitable for all indssidual
inwestors, may present significant rass, and may be sold ar redeemed at mare o kess than the
original amount imeested. Private meestments are offered only by offering memoranda, which more
Fully describe the possible risks. There are no assurances that the stated investment abjectives aof
any irvestment praduct will be met, Hedge funds (or funds of bedge Fundslc aften engage in
keveraging and other speculative investment practices that may increase the nsk of Investment
kras; cam b Bighly illiquid: are nat requined te provide pericdic pricing or valaation infarmation o
irmiioey may inyolve comples tae strectures and delays in distributing important 1ax infarmation;
are not subgect to the same regulatory requiremenits a5 mutual furds; and often charge high fees
Further, any number of conflicts of nterest may exst i the context of the management andior
operation of ary hedge fund

Iy bhe U, Mutual Fumds are distrbuted by Drtribtion Serviges, Ing,
whach s an affiliate of Chase & Co. affiliates of Chase & Coo reoeive fees
far proveding vanous servioes to the funds. Call Dustribution Servioes at 1-800-480-

A111 oo wisit [ NN - the prospecius, Investons should canefully cordider the
Irrvestment oljectives, risks, charges and expenses of the mutual funds before investing. The
prospectus contalng this and cther information abowt the mutual fund and should be read carefully
before inweting
As applable, portions of mutual fund perfarmance infarmation may be provided by Lipper, a
Reuters company, subject to the following: © 2012 Reuters. All rights resered. &ny copying,
repufilication or redistribution of Lipper confent, mduding by caching, Framing oe sanilar meas, i3
expresily prahibited without the prar written consent of Lipper, Lipper shall not be lisble for any
errors or delays in the content, or far any actkons taken in reliance therean.

Past performance is not a redaile indicator of comparable fubare returrs and investors may get

ROT AN OFFICIAL CORNFIRMATION

Foe imformational purposes only. This report does nof represen an olidal account of the koldings, balances, or ransactions made inopour acoount and s being provided af your request. Please refer fo your monthly acoound stabemen dor e oflelal recoed ol all of wour acoount
aclhilies, For gueslion, phase call your Mrgan reprassctative,

The tolowing & being provided for inlormaticnal purpeses only and'or in response o your reguest. Informmaton conlained in this message and ary apcomparying documentation, including oui ot imiled 1o any esearch, markel valuations, stalements, confinmatons, calcularions
o estimales, i believed o be relabie, bul we do rot warant s compleeness o accuracy. Opinkons and estimaies constitule our judgment and are subject fo change wiihoul nolice. Past perfiormance ks not indicative of ulune results. This maienal is not imended as an olfer o
solicitation for the purchase or sake of any financlal irstroment. The broser- dealers andior thelr atiliates and employess may hold & position or act as market maker in the tinancial instruments of any (s suer discussed herein or act as undenwnter, placement agent, advisar or
landar g auch meuer, Valugliors provided eflec) price estimales on [he Galeis) specilisd

Akhough information in Ihese documents has been obtaned from sources beliesed to be relabie, JPMWorgan Chase & Go. and its afiliates do not guaranioe its accuracy of completeness and accept o liatd by for any direct ar consequental losses ansing from &S use.

This informabion b for the sole wse of e person to whom i B addressed, and may be privileged and comddental Arey use, dsiibution, or duplicafion by aryone other than fhe addressoes = probibiied. | you recslve this in erar, please noléy the sender immediaiely and return &
by il

(03 2013 FPMorgan Chase & Co.

EFTA00621879



