J P Morgan Glebal Investment Opportunities Group

OTC Derivatives Position Summary
QN ENEEENNIE  rroparcd for Financial Trust Co. as of May 21, 2010

Current FX & Commodity rates BAGUSD 17845 A LRSI 1176.8 GEPLSD 14434 LEDIPY 9002
EPTLISD U505 EFTHISD ARLTS EURLISD 1250 UsDELP S5
WSOCHF 11514 UEDCAD 1.0816 ELRPLN 4.108 LSDIMA 46925

Trasie Date Exgpiry Date Brection Currengy 1 r':::::.::l" Curency 3 :Jr:l:l"ll:-:'t Pr:}r:::n-:'-i:.:l pl:_:::::‘

-May-10 Vi-Jul-19 Bought ELR Purt T2.B00.000 1. 2800 Rl all -B75 67200 -2.050% FAFEELET & TR, 905
5-May-10 15-Jul-19 Sakd EUR Pun 12,400,000 1.2400 L1 call §134831.00 1.086% S23eilad § {98, 97 1)
S-May-10 1i-Jul-19 Fokd ELR Call 131,200,000 13200 s Put §157. 060 1.095% STAGGETT § B1.047
11-May-10 11-May-11 Baught IFyY Purt 10000000 53,5000 s Call ~$A 7000000 -4.700% fom e § 10, Py
11-May-10 1-May-11 Sald 1Py Call 10,000,000 93 5000 L1110 Pul Cowil. Kl & E1S §470,000.00 AT00% A734.58513 % 264, 555)
13-May-10 13-May-11 Baught ELR Purt 1000000 1.24%0 s Call -§495 000,00 -4.550% f5msEEE § LG
13-May-10 13-Ray-11 Sokd ELR Call Vi 000,000 1.24%0 s Put Cord, K1 8.0 49530000 45350% 50101041 e LR
12-May-i0 i3-May-i1 Baught GEP Pun 1,000, 030 1.8435 L1140 all -$485, 000 00 -4950% 511768 § toi, 118
13-May-10 13-May-11 Sokd GHP Call TR0, 000 18435 Ll Put Cort. Kl 88 §495,200.00 45350% H5m,246.78 123247y

Dpen FX Optiorns Mark-te-Market 5 [137,343)

Sriginal riginal Crarrent

Curramgy 1 Hetional [az) Currancy 2 Gainiloas (UIED]

i Prammium (5} Pramium

TB-Apr-10 17-Jun-10 Sakd Put S000 1115 [TE=w) Call ArExp KI@ 10BS 58500000 $17.00 -§5.24 H CE 804

Open Commadity Dphans Mark-to-Market

Firid I i
Trazie Date Wa ety S&F Batimg Irii‘i_:lll;lib Face Amount Durstion Curncy Caupnn Next Call Date ::‘I:r:: Ertry Lawsl Current Mid GaimLoss (LESD)
17-flar-100 01-May-17 B+ O Droup Inc ELEIFETT] 5,0 D 5.3 s EAUL ] LR pFi g L] [EETTTET] 9225 LR 5 (AL BRI
17-Rar-10 FE0a14 Patrolesx De e 51,734 350 2, 5, DR 3.5 L1110 49005 R $9,527.78 ATD 58.17 1 (300, 05
E-Apr-10 Po-dpr-15 B Ford Motor Cred -4 190,557 200,00 1 s T.000% s m 32478 .M H 5,957y
12-May-10 31-Feb-11 B- Ford Motor Dred  -§5,142 500 R LES s TATS% ST 79504 02 850 1258 H kA
1E-Agr-i0 1E-jul-2033 kR Botees Liguidari  -53,200000 1,000, 30 4.3 L1140 BITEE his .00 3B.000 12689 k1 31, 20
2F-agr-10 01-May-16 B+ O Group Inc -§4. 725000 5 TR DR a.71 Ll .00 LER i L] §15.555 .56 3450 LR H 1250, T
21-May-iD 15-dun-11 B Ford Mboter Cred  -55,000,000 5, De0a, Do .06 L1120 E507% hAE 55507030 0000 10025 5 13,500

Dpen Froeesd Imcomne Mark-fo-Market 5

Trasie Date Ba ity S&F Ratimg Company Shares Curngy Caupnn Next Call Date Insustry Ertry Lawel Current PFrice  Galin'Loss
E-far-10 F2-Apr-20a0 BBB+ Jpm Chee Cepetal Kaix A0, 00 s 5.I0% BE-Apr-1% Fingroal 2500 2237 ] 1872, TR
IE-Far-10 02-Apr-20a0 BEB+ Ipm Chiria Cagital Maix 300, 00 L1 A 02-Apr-15 Finareial 24495 Fri-ry 1 (792, 00

Open Preferreds Mark-to-Mariet 5 {1, &0, D00

Trasde Date Bnhurity Company Basknts Moticnal Entry Price  Current Price  GalnLoss (U550
T 2-agr-10 Th-Diex-11 S5E Dbvigend Fut Racll 03,208 9,999,093 ELR T 55 .00 ] CLATRIET

1 2-sigr-100 21-Diexc-12 5=5E Oividend Fut Decld BEIB1 85959M EUR 113 L] H GEBTY, T
13-May-i0 21-Dhc-2 SnSE Dividend Fut Decld 50,000 E, 000,000 ELR ploatii] 2740 ;1 [l Bl
Dpen Eureftors Dividersd Mark-te-BMarkst 5 5, 5&31‘“
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J PMOrgan Glebal Investment Opportunities Group

OTC Derivatives Position Summary
QN ENEEENENIE  rroparcd for Financial Trust Co. as of May 21, 2010

Current FX & Commodity rates EAGUSD 17545 A LD 11758 GEPUSD 14434 LSDIPY 9002
EPTLIS LR R KFOLISTH AR TS ELIRLISD 1256 USCLP S5
Fr— Dividand
-ampany . Vil
8-Apr-10 Mieiah Lisa Holkdrgs Conp 2000 s (X1 Bask Materinh $21.00 a7 5 FX
18- May-10 Solar Cagital Lid 13,000 s B Finarial $xro7? 52029 11 {23, 1403
18- May-10 Strategic Hoek & Resons | 20,000 s 00 Finarial 3450 5450 1 o, D0
Ta-May-10 Mustar Enengy Lp 350 L1 ] 78T Enengy F5055 §5a28 1 3,564 TH
Opan Eguity Mark-vo-Barkoet § (47 E£T)

' Maturity » " - W Accrued

Tracle Date e Underlying  LomgiShart Shares Spresd (hps) I — Entry Price  Current Price  GainLoss (USD)
23-agr-10 28-Apr-10 2-Apr-11 Goldman Seche Lerag 20,000 3mil LT ETETTET] 41,208,420 Finsraoial frenaz §1an62 ] [ELER:
20-Agi-10 A-Peliy- 10 I-Ape11 Geldman Sedhd Liseg 30,000 3l DAS% -§2,135.52 4. 7TEOTD Fifiaeaiail §i58108 §14ne2 1 1555, 50y
Open Total Return Swaps Mark-to-Marioet [ (957, A6E)

Trasie Date Maturity E"n'":i“ sntianal - ¢ Cescription Fimed Rate Unveind Bate  Gaindloss (85D)
als
17-Pllar-100 TN-Aar-1E 21-Mar-11 V3000000, 000 P Fex FuoFay F a4.150% $2.350487 4,187 % ] BT
I5-Mar-10 3-Mai-12 20.Mar-11 93,000,000, 000 [l Foin. Fissary Fn A950% $2.3MEa 4.333% 1 {20,6811)
2B-Apr-10 -Apri2  BApedl 1Z5D00,000 usm Foiac FissPary: FIE 1.753% §iz62281 1.435% 5 an4,214
Iager-10 5 May-12 WE-tay-11 VE R 00000 s Riex FusPay FIt 1.730% §12.580.29 1 A4a% § 54,37
Opan interest Rate Svwags Mark te-Market 5 Fi% 481

Original Currant Curmemt .

Trasde Date Expiry Matisnal Descrighion Fiwesl Rate Pl Pramiurs [%) na—— Praaniiam (%] Gairloss $USIH)
10-Mar-10 I-Jun-10 ok 10,000, 00 uso Swaption a350% 4136000 LM% ETEEATT BATI% % 1717, 105}
12410 14-Juin-10 Salkd 110,000, 00 ush Swaption A350% $925,000 1.25% 58373 8.379% % [F0E,912)
22-Agr- i 24-May-1il Salkd 40, 000, 0 1111 Swaption A350% 540,000 BOH 5833704 8.338% % (743, 704}
A0-aggr-10 28-Rlay-10 Sakd $ 10,000,000 sy Swaption a4250% 113000 113% -5a39, 209 6.193% % (528, 33}
A-Ag-10 2B-May-10 Baught 110, 000, 00 usm Swaption A350% -$ 155,000 S1LEEH 1,011 0011% H 1153, 869
Dpen Swaptions Mark-to-Market 3, 518,175

Opan OTC pesitions Mark-to-Markar g 11, B, T1T)

Closed positions Gainiloss [ 1,350,523

Total pesitions Gaindoss 5 {13,038334)

=17 Morgan Prisais Bark” s the markeiing nares far e pr ket Eankdng btk conducied =y LF. Borgan Chass & G, and s winkdaries woridwids. LF. Mo an Chass Bank, M4 srd LF. Morgan Trust Lo, KA, are members of the TIL LF. Morgan Secoriibe inc. (PNGD B s
reamizar of $ae Mew Yook Sicek Dxchangs ared octher naticral snd regional sschanges. IPRE] [ Bioker-dasler, manbse RASD, UPC In additicn, Mdorgen Chas & Co. muy cpsrts variaus coher beoher-deslsn or irrastmeam sbd oy snifiss

P— PH— -

Thes fol krwing b being prasided for infosmutiona | punzces only anaar in e nae 10 yo ur eegen. imlemeatian monisined in thic mensge and any smompen §ing daoameriatian, | nduding but rot bmked wa ey sarch, markst
mabi ruriey, s bslbeved o bss mmlable, Bur s o nat wadrani Hucompletenen of scurscy. Oiinionn s snimates oo nadiuts oo fadgerent snd see wibpst o change wiiie notks. Par parionmancs. ot ndkoutive of futuse reEy Thismareriel s imendsd s an offer o
nlic Friion far She parciae 21 s of sy francid irstesment. The Srokee-dealkers sndiar their sHiLrie L and s koeess nay baid & @oaition or sc n marke: nakes in the inancal irureni ol sy e decussd Bersn of sci s undenss fer, plcenant ag e, sdwor o lader i
mch et Vakssitions provided reflect price sdimate on the deish) yeciisd. Fesss reder to pour oétidal o rrmaiian. Ve cannat tha chtferesm price would nos be saslabis shewhars and wepqeriy st weral valuatiom fram odher scurce L be oisined for
the purpose of making required abufaticrs. Targe: prices and smicpried yiek sre based uzon rewssnch murser il s thens fan be ro s ance thai e priceor yheids cen be reslied. The chilgaiiors and ihe ey icid, ptesd, or eoonmesded, inckuding mesiusl fnds,
are ok depoaih and ase not obligetiom ol, or sndaned or gusrstised by, sy Bark or thil, roe sne they invsred by e FOK or sny goesrmental sgency.

Fladria carnal yont | P, sgan Frivat B nigeeienlatieg Noe bty o g By Irimriatl

Thed v el ies i Tor The dobe wo o Wi Pl 10wl L H addinisied. ared redn be pradepind dod carfiiental Ay ase, oo Labos, o dup Biat on by svpars; ptive Ui e pdtiisies b peabi Ded o paw fetiies Wi on eivoe, @hoir nalidy e derades | sl batelp dod it B by
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J PMOI-gan Global Investment Opportunities Group

OTC Derivatives Position Summary

Asset Mﬂﬂagemﬁﬂt - ! . 88 of May 21, 2010
Cuarrart FX & Commadity rates HAGISD 17545 HALIST 11768 GEFUSD 1.ama usoET s00z
RPTUSD 1545 PO 43675 EURUSD 1.256 LSDELP 5835
USEHF 1518 UsBEAD 10816 EURFLN 1106 USDINE: 15375

Trade Date  Ewpiry Date  Direction  Currency 1 Cusrency 2 LI":‘:::"'
I-Apr-11 . 13-Pday-00 -1.210% ] ,
Bi-Ape-il -Apr-it Sald FLb Put 7,500,000 3.9000 ELR Call 13-Fday-50 240, R3O0 1.EI0% AR TELDY 4 510,414
2E-Apr-10 26-Jul-19 Sokl MoK Cadll 7005, 050 50400 aap Fut 13-Ray-10 5163,147 35 1L.50% -fITOERLED  § A7, 847
E-hlay- 10 Od-Jun-10 Sald BRL Put 0, 30, D00 1.8000 UED Cal 13-May-30 5102, 03000 1.020% -§373,00000  § 271, 0]
15#apr-10 15-Nlay-10 Bought INF Call 0, 0N, T &, S MED Fut 15-Ray-10 5§93, 00000 -1530% 5000 5 193, Do
Clasad FX Options Mark-to-Market 3 i1 150,583

"1 Maegan Prisihe o Foe rearhelesg naee ke the priestn baeking rairecn cordutied by P, Worgan Chin 8 Co. ared i sdrekianes worl e, 1P, Worpan Chices Bank, HA arsd |P. MErgar Tl o, B are mebens ol S B 0% R e Ssosstin e IFMY 6 @
revises of ha P Yark Hiod Eschang ard alker naliems s rogonsd endhge. BRI bt broher. dical o=, rerelei MBS0 PE 1n mddon, PRAorgen Draie 8 Do, ey ape ale vas ke o1ker beaberdeaien o | el s sdviosy ertive.,

Thar bl g rgy 1 by e el Toe el peal puspetes ek el = nispa e g remuesal. niorma e saelamed in e remiepe ared aeg aoioe pae e o srneelabion. e b e Lasl vl e i L e eeieaonh, rearkoe] vabarbarn Stk cordimabore, Caoa bl e ae
eilivailes, b el iwed B0 b o R b, Dl me S Rl warnand B complnleees o ey, S rvonn and ol Kl cormt e g e and ane sl Do dhange st renioe. Pl perlaimance b nal | Rdicather al Butre nsuits. This matirial b eol intimeded oo a s aifenof

il melatia s Bar e pusckaie o sabn of ay Mo rotrusie]. The Bepkerdeabins s thay i Bbale dred o plapnis sy Bokd @ posbon o 560 P il i Ui Tt irslrvents of ey bseer dhidarived Fmie ar 01 @b a el placersel sl sdwios af lordir 1
s iy, Wabsibore prirades e P prie e b o Dhe d aleh dpenile Rt spbes Lo pras ol iate see Ui el on Wee el guasantee tha i Tee | pene sl ol be oaiable ghaos b ol wspeils Pl sl sl watian. ban oibsr foorie b ol red b
L e o s ey roueeod Galualiaes, Targel prites and abopaled prih re bied unoe sreech mati e a8 Fore v e e e hal Thoe prs o et e be eedliesl The olsigabur ared e e il okl alferes, o sewerese Sead, inthading et vk,
e vl hnpesits aved are vl ol g al ar N P vy mark ae Uil por ase Wy rused bry $re FOIC 6r avp greerremerlal agerey,

Pl v binc] o U R o s Py Bk Rt fer hartkey o ¥ g ey
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Global Investment Opportunities Group
JPMDrgan OTC Derivatives Position Summary

Asset MEII"IEIEE'I‘I"IEH'E Prepared for Financial Trust Co. as of May 31, 2010

Current FE & Commndity ratns EaGLsD LER ] HALLIED 1ea GHPLSE 4484 USmIPY 0.0z
KETLSD 15045 EFOUSD 435.73 EURLSED 1258 UERCLP ELERY
WISOCHE 10514 UsEnCAR [ ald ELIRFLE a g USTHAE AL 525

o | Grigiral Currant
Premsdm Fremium [5) Premuium

$1:40, 03 063 $14.00

Tracie Date  Expiry Date  Direction Cunrency 1 Type Matian Strike Currency 3 Rarrier GadnlLoss (USDH

28-dge- 10

Closed Commodity Options Mark-to-Market 5

“LF. Wcagan Friais BAnE” 0 the ket ng £ r for 1he pr R 18 kg B rat cordhaded by L. Miargan Chats & 00, 502 1L ubud beie markiwids. 1P, Mang r Chae Bank, SLA. 5nd LF. Woigen Tit o, ALA s namben of 168 FOK. 1F. Morgn Seariiet e (PRel s
rrarbar af ths Mew York Soock Exchngs snd other rational srd isgharal scharges. IMEY & the becksr-daakin, reambsr HASD, SPC. in sdcktion, |Pargan Chats & Co. may opensts wricis oiher broker-ceshse or inveumsrt st oy srctia

Thee T i i i b g promvicbiod i vl o v irboral g posss oy arekion o o o poroer 1 e reipuiL. rdierrnafl on corarad in Lhi reeiiege e arry oo pannyin g d coursntati on, |rd e ag el mol lrited B any nessnds. s wil wetiaes, dalere b, conlrresl i calkpliborn or
sternirbini, oo ek 1o e rebdble Bol vt da nal s | Coma e oF stouacy. Dyl rkevi dnd et mutes oo L e oo pedgreeel e e deliecd Y dharge vwithaul mplke. Past perlorrdnn b fol nd b of Fulure reielt. TH malerial B il et i an ol o
wa Lo Fer (ke praschu o sl ol ary Sraroal imilumen ). The bk dieabiss arabor Reir iTitis e evpioye el riap bld g pintion o0 a0t arkel reaher o Tae A randl il e b ol dny Hieer distused Reren o K0S oilesaite, gloarent age ehtay or Wveder 1o

evvtvirn it gt Ul demiral winbodtorn Trons o sirais e ol e for

i Tl Tt prices wouldl gl be awlalse

wath e Wl o e e bac] e o L e om B cliletil e feed . Phoioe i Sa your offickal statreerntst on brmial in Wi can Rl
Mhre prgeie ol el e rigperrd wekelborm. Bl goin ard arlkipated v an bt apon mesrdech el Uhimn < i o assamarecei thirl Ui price o° ik Gom b realkiond. The ablgatiars ad the sosstin ol 6, o¥rad, o rsaseeerahod, siudng sl
d iy Ui MDA G ey O ey

e rad gl v ane ol ablgation of, o eaSord or guasinti by sy bank o B nar s They

Pieaie arlant s LF. orgn Frivile Bank eprsiriabee for futhes o mibon o iegeidng sy lasscbon
bt Fal by b sty v by dvd vt i1 by

s ornratien s Dee e bl i of TR o b e 1L b koo anel i bt et bimpd vl o Tbirtlal Sinp s, dhatriudbas, o dupd b e drrpines odboir Uiy Thae bdieiien b pablaiind Wi i |
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Global Investment Opportunities Gro
J.PMorgan e Postie sy P

OTC Derivatives Position Summary
Asset Management I bl T T L

Current FE & Commadity ratns EaGLsD 1765 EALLIED 17ea GHPLSE 448 USmIPY 0.0z
METLSED 15045 EFOUSD A435.73 EURLSED 1258 LERCLP ELERY
WISOCHE 1I514 UsEnCAR 12616 ELIRFLE a g LSRR A6 525

Cantract Spot

Trade Date Expiry Eought Portional S Baotinmad = Uevwsinagd Rate
EN-Mdar-10 -0t Lt L ST, 00,000 000, Do LERAL] - TG
Ei-fdar-i0 S-Oerid CAL 0,300,003 I 634,320, 00 7500 41 5000 f&-Apeid a3 3% - 191,585
a-fdar-10 30-Jare 0 Loy 3,099,400 - 7000000 85850 aana DE-alay FIATT ¥ 1257.5406)
B-Apr-i0 30-Jur-10 oD, &3,580, 000 GBP 7,000,000 LE<Eli 9137 DE-Aay 32435 § 130, 296)
Wi-dge- 10 I0-Oct-10 INR A5, 500,000 Usn T2, 000 44 200 Ad 5500 DE-flay aE.12 3 1318.734)
28-Age-10 B-fug-10 CAD 5,000, 000 iy 554,350, 000 929175 923700 DE-Aay E3.5 § [236,653)
28-dpe- 10 3g-Jul-10 CaDR 3000, 00 AU 3651 05313 05214 20y TETEG % 2E7.330

Cleded Forward contracts Mark-te-Markat 5 [355.008.4X)

usrcireg bam s corcatted by 1 F. Margan Chats & [0, 478 6 s bad laien markdwics. |P. Mongar Chas Bk, SLA. &5d LF, Borgan Tk Co., ALA. e mamie of 1ha FOK. LF. Woigen Secariet e (PRGG LS

“LF. Wcrgan Frivais A" B the murkes g fame for the ook
regharal axcharges [MBY & the becksr-deakn, reembsr HASD, SPC. i sdkiion, |Pargan Chats & Co. may opensos wricis oiher broker-ceshs or inveunsnt st oy snctia

rram bar ol the Mew Tork Soock Exchange srd other resdonal o

Thei Vil i g b bty oo Ve bl e vm sl gt s g i Paben oo o e 16 i ripiri]. Deioernll o corlinred i L rieibage e drry dpomvg g Bl ol levaled b ey v, s wil il baes, tLalevaenr b, v levral ke, pak plbirn or
vyl o el o e rebable Bl m g vl wivdn | |G Corp it oF gtouescy Cymese el et et poe L iue oor padgreenl il s delyec) \.hllf: withaul plie. Pl perl predsos b el med sabee of Pl seiedb . The maleisl m ol e ek o an ol o

e e P Ton e prasthuina o 3 o rey Serdraal briliemen). The ek divaloss ardor therr @l it a fd evpiovec riap bold @ pondion of @0 o redre reakes o Tae Aranodl i et ol any Hieer d oo ssed o n o 60 dn oidery e, gleomeend agoel, advige or e 1
sath boses Wl valiars pepedind ik ] e o leeale on e dabeti] e Feed | Pher el b yoor ol kel satireenlt on bresalin We G el guaanding Thal GiTsnind g sl Bl be seilaire shiowdeirs ard eyt Ut fomival vabosorn Do oFer s e o e for
whae purmese al reahineg g wklibom Fargel g ared arkkpabed yad 8 e besed upo resedih mle wh ared e cas e v s Bl U price oe ek oe be reabiond The abbgatiars asd te seouedie sl 6, o¥hood o passeerabol, oo sratiel sk
Syt e s el ablgatiorn of, oy e Sorend or g antind be. ey bk, o B nas e hey L P e e i ey

Pieaie varlact prar | P lles g Frvale Bak oprissrtabee Do uthee nloomibon or egadiag sy Dasscbon

Thes srdosrudtion s los Pae sl e of 1he pasiar o whe i H dkdsrried. and sy ba priv ke ard oonlidevial. Arg i, delrigelion, oo duepliabon by svres other than the sidieiien b prabiaied ¥ p riees Ui e amar plai eoli e e e srvred e by and ritum iy
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Global Investment Opportunities Gro
J.PMorgan . T

OTC Derivatives Position Summary
PRSI M BT RIS TTI  Frepared for Financial Trust Co. as of May 21, 2070

Current FE & Commadity ratns EaGLsD 1765 EALLIED 1ea GHPLSR RS USmIPY 0.0z
KETLSD 15045 EFOUSD 435.73 EURLSED 1258 (e by ELERY
WISOCHE 10514 UsEnCAR 10616 ELIRFLE a g USHAE AGS525

Trasie Date Strike o Insdustry Emtry Price

G-fpr-10 THE Equaty Teekay Tankers Lid-Oas & b Briipr- 10 Irahasirial 5 4B
i3-Apr. 10 EPD Eguily Entaipriv Products Patoer 2 50 (143 .0E% i3-Aprdd  Enangy $35.55 $35.55 19 a5
W5-dge-10 BAPY Equity Mledicsl Froperties Trost Ing 19,000 [Lae) 8.0% 15-Apr-10 Financial ¥R 83418 % L5378
15-Age- 10 ERC Eguity Eirary Rialy Cong 2,503 Lk 4.32% 1E-Ape-10  Financial 3400 i385 % 1,156
T-Apr-10 ANB Equity Aimib Froperty Conp B 500 [Lae) 4.79% T-ape-19 Financisl .5 .73 % L5I7
15-Age- 10 D Equily Daollar Ganeral Corp 3,003 Lk [ 15-Aprad  Cormuiner, Cpdic 33700 p ¥ g § BiT
2T-dpe- 10 BATG Equaty Bgin Imviestma nt. Corp &, 00 [Lae) [ V5-Apr-10 Financial F10.73 F1035 % 1500
22-Apr-19 BATL Eqpaity Mgl Metworis Corp 14,000 (L] LR ] Vi-fipr-10 Technobkogy 14,00 1243 ¥ {ZLINE)
28-Agr-190 ARY Equily Apalks Investmnt Cp 15,000 [E=4¢] 1hEa% 2E-Apr-10 Financial 1243 2.7 § 1245E)
29-Apr-19 SHY Equity Synaoraus Financial Cop 1.0 (B LE T ) 23-apr-10 Financial LTS 1m % 26,000
29.Ags- 10 ESU Equity Eangas City Seuthnn 000 el 0004 2-hpe-10 Iredusirial $39.00 Sa1.00 % 2002
29-Ape-19 FHE Equity Faa Hatural G Storage Lp 2500 (] LR 23-apr-10 Enengy pEANH i e % 6119
A-May-10 KMP Eguity Kirudar Mergars Enrgy Prires 4,000 L&D .05 Hopell Enangy $65.35 §65.69 5 12,3400
13-MF-10 RPT Equity Ramec-Garsheraon Propertie: 5500 (3] 5.9% 23-hpr-10 Finsncial b AR S10.65 % e
13-Marp-180 THAN Equily Tidainirs Ire 3,003 [L5¢] 0004 2hpe10 Comimunicationg $E00 1834 % 4,002
14-Marp-10 GTY Bguity Gty Rialty Cerp 10,050 (134 8.554% 2D-kay- 10 Finarsial $32.00 £20.03 § 14,307
05-Age-10 BLAL LIS ORR2N0 40 Equity  Macerich CoThe -220 4n LEE Call 21-May- 10 Finarcial ¥4 000 % 44,000
i5-Agr-1d s Equity Bacirich CaThe 23,000 (134 4.054% -ay- 10 Finarsial Si.00 £33.55 § {33,700

Equity syndicats Mark-to-Market

G has B Lo v s e bosd ks mmcarkbache. | P Wosg i Chiie B, ALG_ ared L. Mlpagan Trisd Co. MG g meemibsirs of The NG LF, Worgan Seceibes i UPREL 5 9
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Global Investment Opportunities Group
JPMDrgan OTC Derivatives Position Summary
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Global Investment Opportunities Group
JPMDrgan OTC Derivatives Position Summary
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J P Morgan Global Investment Opportunities Group

OTC Derivatives Position Summary
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