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Trade Dube P?::num morr::.tm Pramiun  SSn/Lom ARO)
5 May-10 EERTIEE Bought EUR Pt 12,800,100 1.2500 [E3) all 27567200 -2.158% $5m,35507 & 312,685
5-May-10 15-4ul-1 Sald EUR Pt 12,400,000 1.2400 U all $134631.00 1.086% SR8 § (163,971}
5 May-10 AESTEES sokd EUR call 13,200,000 13200 U Put $157,710.60 1.095% 423008897 § 134,607
11-May-10 11-May-11 Bought Y Put 10,000,000 33,5000 us call -§470,000.00 -4.700% §ImA 4407 % {55, 05
11-May-10 11-May.11 Sald 1B call 10,000,000 43,5000 U Put Corl KI@B1S  §470,00000 AT00% 4EE1,3EAT % (137,336}
13-May-10 13-May-11 Bought EUR Pt 10,000,000 1.2450 s call -$495 000 00 -4550% SEIImEEE 125,307
13-May-10 13-May-11 sold EUR call 10,000,000 1.2450 U Put Cort Kl B30 448500000 4550% S Men 50,254
13-May-30 13- May. i1 Beught GEP Pt 113,000, B30 18425 s call §485, 30000 43508 $SE4BERTE & 65,859
13-May-10 13-May-11 5ol Gop call 10,000,000 18425 uso Put Cort K B8] $48500000 4550% famME0 § 15830
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Open Commodity Opbiors Mark-to-Market

1¥-fdlar-10 01-May-17 B+ O Broup Inc ELEIFETT] 5,0 D 5.4 s T oramo SA0.65.44 9225 50.11 5 110, 250
17-Rar-10 FE0a14 Patrolesx De e 51,734,350 2, 5, DRl 38 L1110 49004 10 51190072 ATD B3 1 (238,538
E-Apr-10 Po-dpr-15 B- Ford Mator Cred -3 190,357 200,00 s s X000 L $2.100.00 32478 .4 H 5,957y
12-May-10 31-Feb-11 B- Ford Motor Cred  -§5.142 500 5, 0N DR LE] s TATS% L §124565 28 02 850 10200 ] TS0
1E-Agr-id 15-jul-2033 kR Botees Liguidari  -53,2000000 1,000, 030 4.3 L1140 BITEE R S0.00 3B.000 EER] ;1 45D, O
2F-ag-10 01-May-16 B+ O Group Inc -§4. 725000 AU ] 448 Ll .00 LERLFi L] §22301.01 3450 LLE H [ELEA: LU
21-May-iD 15-Jun-11 B- Ford Mioter Cred 55,000,000 R [ Eix] L1120 E507% hAE 56118032 10000 10051 5 25,500

‘Dipen Fisea Incoma Mark-to-Maket ! 1,635

Mt Call Dabe

Ineustry

E3-Mar-10 02-Apr-20a0 BBB+ Jpm Cheee Capeinl Xaix A0, g s [ ] 02-Apr-13 Fingroal 2500 FER 5 1GEE, MR
ZE-Mlar-10 02-Apr-2040 BEB+ Jpm Chire Cagital Xaix A0, 0D s Rt 02-Apr-15 Finareial 24495 2337 1 [67E, 00
Oipeny Predesmeds. Mark -Ao-Market _}_M

T Z-agr-10 TE-Dex-11 SuSE Dividend Fut Dacll B3, 208 0,595,993 ELR e 59.10 5 £1,428, 0563
1 Z-Agr-10 21-Deexc-12 SuSE Dividend Fut Dacl2 HE2G1 8,535,871 ELR 3 FAG S L2057, 300
13-May-i0 21-Dumc-2 SnSE Dividend Fur Decil 50,000 E, 000, 000 EUR 0000 G440 ;1 324, 318}

Cpen Burcdbcax Dividend Basrk-to-Markst ] (801 87 5
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Cunrait FX & Cosrstesfity ratos EAGUSD 18.3875 LD 12035 GEPUSD 1.445 LSDaPY 9083
EPTLIS 15455 KFOLISTH AGETS ELIRLISD 12157 USCLP 5383
GainLoss (US0)
8-Apr-10 Mieiah Lia Holkdrgs Conp 2000 s (X1 Bask Materinh $21.00 51535 5 117, 300y
18- May-10 Solar Cagital Lud 13,000 s .34 Finarsial $xro7? 521238 1 {10, 2535
18- May-10 Sirategic Hoek & Résons | 20,000 s 00 Finarsial 3450 $4.83 5 4 B0
Ta-May-10 Mustar Erergy Lp azsn s 1% Enargy 5655 §3532 H §RIITY
Oipes Equity Marke-ba-Markat £ [ETE]

Effective Dote Maturity Dade Lindedying ¥ Cusrend Price  GainiLoas (S0
23-iagr-10 28-Apr-10 M-Apr-11 Goldman Seche Lerag 20,000 3mil LT 5280552 41,208,420 Finsraoial frenaz [SCTFL [ 1327057
20-Agi-10 A-Peliy- 10 I-Ape11 Geldman Sedd Liseg 30,000 3l DAS% -§3,140.30 4. 77EOTD Fifiaeaciail §i58109 14410 1 45, 113
GalniLoss (USR]
17-Pllar-100 TN-Aar-TE 21-Mar-11 V3000000, 000 P B FuFay Fit 4.150% 241029 A.055% ] 20,151
I5-Mar-10 3-Mai-12 20.Mar-11 93,000,000, 000 P Foin. Fissarg Fn A950% 243337 4.135% 1 {1,165}
Dipen Inberest At Swaps Mark-to-Market ! 16,583

Curnant
Premium (%)
I-Mar-10 - Jun-10 Sakd 10,000, 000 s Swaption 4350% $936.000 1.36% -§630,743 6.307% H [EETNEER
13-8pr-10 14-Jun-10 Sald 10,000, 000 s Swaptian 4350% §925.000 1.25% -§595.411 5.59q% 1 474,411}
2a-May-10 H-lul-19 Sokd $10,000,000 U Swaption 4350% $a09.000 5% 5575408 6.T55% 5 231,512
2B-May-10 13-Biig-10 Sald 10,000,003 s Swaaptian 4250% §545.000 545 -§579.941 5.739% 1 {24,941}
Dpen Swaptions Mark -to-Marioet i l!!m
Cipen OTC positions Mark-to-Market B (T ISR0T |
Ooand ot ke Gaieelons A 117,
Total positiond GainLom A RSN |
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reamizer of e My Yook Stk Exchangs ared other natizral and regional sschanges. IFNS] i e Sroker-desler, menbsr RASD, 3FC In addition, Mdorgan Chaae & Co. may opeerts varkas ot beoker-dealen of irmsstmen sty sniiies
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mati muriny, s bed beved o b relabis, b e oo nok waaant Hycompistensm or scourscy. Oisiniona and eTiimases oratiue our fsdgmeni sed ace sabiect 1o change wioui noike. Pan parfonmance o indikcathe of e reskr. This munesisl iuack imended s an offer o

anlic Friion #ar S parciae 21 s of sy firancid irscesment. The Srokee-dealers sndiar ther sHiLre L and s koess nay baid & @oaliion or s markes nakes in the inancsl iursni ol sy o decussd Bersn of sci s undenss fer, plcenant ag e, sdwior o lader i
much imuer. Valaatkora provded reflect price scimste on the disl) yeciied. Pl reter to pour osidal b Nrreatbon. Wie cannai that chifferes prices would not bs seslsbls slirvhers and wepgeris Bt seversl val Lation fram cdher scurce L be oisined for
it purpons of making sequl ed mmlnilaticra. Target prices ard smiciprisd ywakh e basssd uzon resssre b murssr sl sasl thars mn b no saurance that theae prics or yisios cen be reslbed. The chilgaiiors and the ourieuscld, oMesd, or eccmvrsncss, irekding rresiusl & nos,
e A B el e vl oDt O on gk e o g e Dee g Bank g 1R i i Uiy oraiid D e FDRD O mvp glraia e Ll dgiaiy.

Flodri cartcl yonad LP, Wosgan Frivate B ropeeiend e Mo btk T g 2y Lieradl

Thit irvharenal i it Tor The Sode L of e (aivsom 10 wham iU advessed ared ray b pradeged and conftental Ay use, dainbubon. or fup o on by aepars: oihes than Tee sddvesses & peahibited. o pou ceating Ui in erioe, heare oty th derder | mvrsd oty sed netarm it by
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OTC Derivatives Position Summary
LT ETETELENTENIN prepared for Financial Trst £o. as of May 28, 2010

Cumrent FX & Commaodity rates MAGLED 18375 MAELISR 12025 GRFUED LR LISDEyY 082
HPTUSD 1545.5 HPOILED 45205 EURUSD 1.2347 USDCLP 53083
LISCEHE 11566 LISECan 1.0%018 EURFLHN 4.089 LISDIKR, 4635

Griginal Crigiea|
Prmasm Fremium {%}
A-Apr-11 13-Rday-00 -200, THELD ] i

PhApr-i0 A-Apr-i1 Sald Fif Put T5060, 0l 3.9000 ELR Cal 13-pday-30 240, TR0 330N E4p o003 § [ LR LT
2E-Apr-10 2E-Jul-19 Sokd M Cal 700,060 F.HO0 Gap Put 13-Fday-00 5163,147 35 L5W% I EsaED % 7.7
E-hlay- 10 Dé-jun-18 Sald BRL Put A, GO0, D 1.8000 UsD Call 13-May-30 100, D000 1.020% AT 00000 § 271, D
15-apr-10 13-Bay- 00 Bought IHE Cal 0, 0, LB e uED Put 13-Fday-00 593,300 -3EI0% 5000 ] 193, Do

Clossd P Opaisr Mark-te-llarn ! !&1ﬂgt

"1 Maegan Prisihe o Foe rear kel e naee ke the priestn barking rairecn cordustied by | P, Worgan Chin 8 Ca. ared i sdrrekianes worl e, LF. Worpan Chics Bank, BA armd |P. MErgar Tl o, B are membens ol the B 0% R e Sosstin e IFMS 6 @
rerises of e P Yark Hiod Eschang ard alker naliems s rogonsd andvege. BRI b the broher dicel o=, rerelei MBS0 PE 1n add on, PRaorgen Craie 8 Do, ey ape ale vas ke olker braberdeaien o | el s sdviosy ertibe,

Thar bl g pgy 1 barreg pe el Toe el i peal pussetes ek aeiioe = nispa e b g remussl. niormalae saelamed in e resipe aved aeg aoioe pae v i prneelabion. e b e basl rerl e i (e eeieainh, reark el vabarbarn Stk cordimabore, Caoa bl e ae
i, b bad iwed B0 b o R, Dl s S0 Rl et B complnleees o ey, S rvonn and ol Kl cormt il g e and ane sl Do dhange metioad riioe. Pl peclaimance b nal | Rdicather al Bitere nsuits. This matbimial b eol intimsdedl oo a s aifen e

il otatia s Bt e pus ki o sabe oy Mo rotrueie]. The Bekerdeabins s thr i Bbalel dred o plarpnis sy Bokd @ posibon o 560 R il i Ui Tt irsbroents of ey bveer dhidarived Fmi e ar 01 @b ardermeler, placersel sl sdwios af lordir 1
s iy, Wabsibore prirades e e prie e i o Dhe d alel dpenil Rt spbes Lo pras ol iae see i el on Wee el guasantee S o iee | pen skl el be aaiable ehaow b ol wspeils Pl sl sl watian. ban olbs foorie b ol red s
L puapmri o s ey roueeod Galualiars, Targel peites and abopaled prih are bied woe sreeh matias a8 Fore v e e eeran hal Thoe pross o et L be eedliesl, The olsigabur ared e e il okl alferes, o sewerrse Sead, inthading et vk,
wr vl hnpesits aved are vl ol g al ar u P vy lmark ae Uil por ase Heey rused by $re FOIC or avp greerremerlil agerey,

Phiniear imvha] a8 Ragar B Bark FILE B W g are
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Global Investment Opportunities Group
JP Morgan OTC Derivatives Position Summary

Assel Management B R T ey

Current FX & Commodity rabes EaGLsD Rl R L b EALLIED 125 GHPLSR 1485 USmIPY 082
KETLSD 15465 EFOUSD 462.15 EURLSED ia2m (Eealg Sanaz
MISOCHE 1. 156G UsEDCAR 1os1a ELIRFLE 4083 LSRR 4635

Qrigina Qriginal Canmant
et Femium  Fremiumis)  Premium  oovLess fUSDH

Trade Date Expiry Date  DHnection Caarency 1
5740, 00 (6 $14.00

28-dge- 10

Chasd Commodity Options Mark-in-harkst ! {256,000

“LF. Wcagan Friais BAnt” 0 the ke ng £ m for (he pr R 18 Banikoneg B rai cordhated by L. Miargan Chats b 00, 502 1L ubud beie markdwids. 1P, Fong ar Chae Bank, SLA. 55 LF. Woigen Tit o, ALA s namben of 1he FOK. LF. Morgsn Seariie: i (PRel s
rrarbar af tha Mew York Soock Exchings snd other rational srd iegharal scharges. IMEY & the becksr-dnaken, rambsr HASD, SPC. in sdktion, |PAargan Chats & Co. may opensts wricas oifer bioker-ceshse or inveumsnt st oy sretia

Thoe Vol b g 1 bm ey premmbed i ivoer abors g pinen podp arabios o e porses Loy o] et on corbered o s ot ge o sy scomrgrryin g d cosvedat oo, e ek eg el mod Bt B avs . s sl peliaes, sdalgrrerh, wnlereal i, sk b bor or
sstrnibini, oo et 1o e rebdble Bol vt da nal wisia] | Coma liren oF stouacy. Dyl rkevi dnd et muates oo L e oo pedgreeel i e deliec 1 dharge vwithaul Aotk Past perlorrdnon b fol nd b of Fudure reielt. TH malerisl B il et i an ol o

ey Pl Ten (e praschueas oo i il arey Serarasal brilemen ). Thee boohoer dhiabes) arabor lhew all it ard evpioveed reap bl d g pencdion o0 s arhed reahen . Pre A raraal ek e bl any i dedsad heen o gLe oikeesibe, ploeeend age ey o bveder Lo
sath moser Val o e e bec] o o | e om B claletil e feed . Phoioe i o your offickel statireentst on bl in Wi Gan Rl it Thal et pric sl gl be awielabie shiowdsirg o rd egieet that domiral vibuator from ofFer suoes Be ol reid for
Mhae g ol el e rigperrd wekelborm. Bl goiin arsd arlkipaked v an bt apon mesrdech maler el Uhimg < i o assamarscei thirl Ui price o° ik (o b realiond. Tee ablgatiars ad the soustin ol o¥rnd, o iaseeerahod, iudng sl i
e P gt e de el ablgti oo o, or e Borend or guieardinid be. g bank o B g ane Dhep briered iy U PR, i ar el spesp

Fieuie arlant prar LF. orgn Frivile Bank neprsiriabes for futhes inlonmibon o iegeidng sy Lasscbon
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J. PMDrgan Global Investment Qpportunities Group

OTC Derivatives Position Summary
Assel Management B g R e ey

Curnent FX & Commedity rabes EAGLISE 183875 EALILISE 1325 GAPLSD 1485 USTIFY 5083
*PTLSD 15465 POLSD aE2.15 EURLSD 13267 LSDCLF =T E]
WSDCHF 11585 USDCAT 10518 EURFLH L0E USTINE 4535
Forward confiracts.
fpot Contract
Trade O Mok Modioral h R o B
H-par-10 0,575, SO0 SR, DA [EXILT] [EREE] - %
Hi-fdar-i0 S-enid CAD i, 300,00 I 534,320, 000 97500 4 000 td-Aprid 4335 H 181,565
Th-Pdar-10 0-pare 10 W 3,095,400 -1 7000000 B350 aga DE-hay 2475 3 (257,545
B-Aprdl 30-bur10 i 53,880,000 GEF 7,000,300 Q0070 9127 0E-ay 93435 5 [1310,2496)
- 10 0-0ct-10 INR S4B, 00,000 ] ACTET 442000 A G500 DE-May a2 3 318,734
28-Agr- 10 6-Aug-10 CAD 5,000,000 1Y 854,350, 000 4275 a2 3700 5By B 5 (236,653
28-Apr-10 3-Jul-n0 CAD 5O AUD 5ARES1H 05313 03214 20-hay AT % 227,250
Choniad Porward contrscts Mark-10-Market B CHEN 008 43 |

e bam s coraatted by 1 F. Margan Chats & [0, 78 L s bad laien markdwics. |P. Mong ar Chais Bk, SLA. &5d LF, Borgan Tt Co., ALA. e mamien of 1ha FOK. LF. Woigen Secariet e (PRGG LS

“LF. Wcrgan Friais Bant” i the market ng rams for the pr
regharal axcharges [MBY & the becksr-duakn, reambsr KA, SPC. In sdktion, |PUargan Chats & Co. may opensos wricis oiher broker-ceshs or inveumsnt sty sretia

rram bar ol the Wew Tork Soock Exchange srd othee resdonal o

Ve Vil i g 1 b g ek Vene bl e vm sl ot ety il i Paben oo oo et 1o i reipiri]. Prioernall o conrlersed i (i riibage e drry oo purryin g d et on, e pobig Bl aol ferdlod B ary niscdnd suriod sl pliars, dalereb, won el i, vak b or
wnternbin, o e 1o e nidable Bul we s gl el b o bt o @ooeacy Dy eaen e sl muate coen L Aok o prdgreeel ad aeebpec) 't Change witha el aplie. Pl perl reaeas b el med sabee of Pl eeiedb . The maleka mool e ek oo ol e

o e P Ton e prasthuinas o s o] rey Serdraal brilemen). The ek disaboss ardor therr ol it a fd erpiove o riap lold a pendion of @ arked rraben o Tre A ranoal Fik b ol any i deceisid hoen o s oideswibe, ploreend age chte o Wimder Lo
sath boses Wl v liars mopedkind ik | e o leeale on tee dabeti] e Feed | Phe el b yoor ol kel satireenld on bresalin We G el guaa s Thal GiTsnind prde seol Bl be seilaire dhiowdirs and et Ut fomial vabostore Do oFer s e o e for
whae purgose al reahineg rapsred klsbom Fargel g ared arkipabed wad £ 0w based upon resednch mlee b ared e cae Be v g thal U pricet oe gk Gen be eabiond The abbgaliars asd e seouetin o, ool o noassrerabol el sl
e gyt e s el ablgatiorn of, oy e Sorend or g artind be. e bk o B nas e hey iy L P i ey o ey

Pieaie varlact prar | P lelesgan Privale Bak oprssrnabee Dor uthee nioomibon or egaoding sy Dasscbon

Thes rdosrudtion s los Pae sl e of 1he pasiar o whe i H dkdsrried. ard sy ba priv ke ard oonlidevial. Arg i, delrigelion, oo dueplabon by svns other than the aidieiien H prabiaied ¥ po riees Ui e aman plai foli e he e srvrsd to by and ritum iy
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J.PMor gﬂ.n Global Investment Opportunities Group

OTC Derivatives Position Summary
Assel Management B R e ey

Current FX & Commosdity rabes EaGLsD Rl R L b EALLIED 125 GHPLSR 1485 USmIPY 082
METLED 15465 EFOUSD 462,15 EURLSED i (Enalg Sanaz
WISDCHE 1. 156G UsEnCAR 1as1a ELIRFLE a4 0e3 USTHAE 4635

Urrwined Mart

Curency  Dividend vield Clowe Out Dabe rchatry Emiry Frice GakvLoss {USDh

Price

G-fpr-10 THE Equaty Teekay Tankers Lid-Oas 4 53% Briipr- 10 Irahasirial 5 ABH)
i3-Apr. 10 EPD Eguily Entaipriv Products Patoer 2 500 14+ .75 i3-Aprdd  Enangy $35.55 $35.05 15 a5
W5-dge-10 BAPY Equity Mledicsl Froperties Trast Ing 19,000 [Lae) LE L] 15-Apr-10 Financial ¥R $534m8 % L5378
15-Agr- 10 ERC Eguity Eirary Riahy Cong 2,503 Lk 4.37% 1E-Ape-1d  Financial 13400 i385 % 1,156
T-Apr-10 ANB Equity Simib Froperty Conp B 500 [Lae) A4, 57 T-ape-19 Financisl .5 T3 % L5I7
15-Agr- 10 D Equily Dallar Ganeral Corp 3,003 Lk [ 15-Aprad  Cormuiner, Cpdic 33700 p ¥ o] § BiT
2T-dpr- 10 BATG Equaty Bgin Irreestma nt. Corp & 00 [Lae) [ 15-Apr-10 Financial 1073 F1.035 % 1500
22-Apr-19 BATL Eqpaity Ml Metworis Corp 14,000 (2] LR Vi-fipr- 10 Technobkogy 14,00 1243 ¥ {ZLINE)
28-Agr-190 ARY Equily Apalks Inveitmnt Cp 15,000 [E=4¢] ThT3% 2E-Apr-10 Financial 1243 2.7 § 1245E)
29-Apr-19 SHY Equity Synaoraus Financial Cop 10000 (B 1L.7% 23-apr-10 Financial LTS m % 26,000
29.Aaps- 10 ESU Equity Eangas City Seuthnn 000 [L3¢] (R 2-hpe10 Iradusirial $39.00 Sa0.00 & 2002
29-Ape- 190 FHE Equity Faa Hatural G Storage Lp 2,500 [ LR 23-apr-10 Enengy p EANH 5355 % 6119
A-May-10 KMP Eiguity Kirudar Mergars Enrgy Prires 4,000 L&D 5.74% HoApell Enangy $65.15 §65.69 5 12.340)
13-MaE-10 RPT Equity Ramec-Garsheraon Propertie: 5500 (3] 5.95% 23-hpr-10 Finsncial b AR S10.65 % el
13-Marp-18 THAN Equily Tidaiir Ire 3,003 [L5¢] 0004 2hpe10 Comimunicationg 00 1834 % 4,002
14-Marp-10 GTY Bguity Gty Rialty Cerp 10,000 (L34 8.504% 2D-kay- 10 Finarsial $32.03 £20.03 § 14,307
05-Age-10 BLAL LIS ORRN0 40 Equity  Macerich CoThe -220 4n (£ Call 21-May- 10 Finarcial Lo $o00 % 44,000
i5-Agr-1d IS Equity Bacirich CaThe 23,000 (L34 4.B4% -ay- 10 Finarsial SO0 £33.55 § FERT]

Bty pyncicans bark-1o-Market F] FITTI]

SR B Lo v s e bosd ks mmcarkbacke. | P Wosg i Chiie B, ALA_ ared LP. Mlpagan Trisd Co. MG g meemisirs of The FINC. LF, Worgan Seceibes i UPREL 5 9
5k, mamber KA, SPC in ssdiion, IMAaigan Chas b Co may cyevats s o other bioker-cealem of radment sdd oy sreiia

Mol Frealn Barvh™ o e markact pgg ra e For Lhar e ma e barverm bars e conmhattind by 1P MG
yram bar ol the Hew work feock Carhengs sred cohee ratioeal ard regloral achargee IMEY & tha ook

[Thee Fol ksaing i bl nig prowvidhed for irdormurtional g posss only 8nofor in e pones 10 Yo e, Informadon comained inthin menage and sy scoomparing dcosmencaton, |nd wuding Bt not Bmied oo any ressandy, muries al satiars, datemei, onfimmation, takulrion or
wariruien, b el 1o e relable, Bt we da nat wersni Hcompletene or ROty Dprl nd sut s e ke cr judgrient s e tsbie 1 chargs without notke. Pt perlomrancs il not indicriies of Tutune rehis. Thi maierisl i re brisnded oo sn offer o
wabcHurtion Tor 1he parchass or wie ol any Srarcel isviremeri. The broker-cdeskes srdor their s Pistes and smaicyssmap hold s position of ac: o marked makes in e Arancal nraneinal sy iuser decosd Berin or Kt s underatiie, ShoRTens sgent, sdvisor or knde ko
wach ks Vil iatians giosiced neflaci prios sviimaingan the deisiil qecPied. Plems refe 1 your official sscsmentomiimn on. Vs cen ot guaninoss 1hai difersns prcs wouwls nai be sesilsbis shwhers nd wggeso thas weral valuscors hom oier sesne B oisied for
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