. Morgan Securities LLC.

Global Investment Opportunities Group

Account Position and MTM Summary (Open Positions)
Prepared for Financial Trust as of March 29, 2013

i L hmasor

GIO

Current FX & Commodity rates USDRMXM 123127 KAUUSD 15975 GREPUSD 1.51849 LSOy G417
UsDARS 51213 LSO RW 1111.35 EURUSD 1.2818 WSORRL 20217
UsDCHF 0945 USDLal 1.0176 WSOTRY 1.810 WSDHNOK 58476
Ui * intraday Pricing wia Bloomiberg
Trade Diwidend e Entry Price Current Price
. Cos L
Date Symbol Shares Company Currency Industry Yield Cost Basis ($) Market Value (5) {Lacal) {Local) TR
11-0ct-11 TEF 11,5000 Telefonica 5a-Spon Adr ushx Communications 0.00% $30,080 15.20,265) 2005 1351 349,815
15-Jun-12 TEF §349) Telefanica Sa-Spon Adr ush Communications 0.00% LAER (§527) 1252 1351 {£39)
24-Jan-13 ARLA ‘9,000 Ariad Pharmaceuticals Inc uso insumes, Mon-cycli 0.00% (BT EA00) 2162720 1560 1808 (13,6800
14-Feb-12 ARLA 7,535 Ariad Pharmaceaticals Inc ush insumer, Mon-oyclin 0.00%: (%114, 6000 $136,233 15.21 18.08 £21,633
24-0ct-12 DF 25,000 Dean Foods Co ush insumar, Mon-oyelii 0.00% (8470,450) 1453250 1882 18.13 (8172000
12-Jul-10 DG 50,000 Pwrsha Db Agri Double Long us Funds 0.00% (8352, 550) 4481, 5056 .08 9.63 £128,555
17-May-12 FB 17,500 Farebook Inc-A us Communications 0.00% (SE65,000) 1447 650 3R.00 2558 {$217,350]
14-Feb-12 ale 2,095 Biogen ldec Inc ush insumer, Mon-cyclin 0.00% (5250,455) 4403, 535 11955 19262 153,080
Equity KMTHM (£1,998,887) £2,064,101 £65,213
Structured Notes * fanual Pricing via JPMorgan Ineestment Bank ax of prior da
1;:?: Maturity  Face Amount Long Description Cost Basis ($}  Market Value (5) ;:::"::; Entry Price (8]  Current Price (§) MTM
#-Nav-12 22-How-13 1,000,000 s Note 112524013 Lnkd To fen Vs Usd B3%Barrier- 3% Atm Cpr-22 5% Martrn {51,000, 000) 1,107,560 0 $100.00 $107,560
9-Jan-13 34-Jan-14 1,000,000 Mt Ren Lnked To Crh e Usd Sxley- S00%Maxrtrn 010973 Initial Strike:6.1985 451,000,000 545,600 18] 100000 [514,400)
14Feb-13  20-Aug-14 1000000  MS Market Plus MEE 0820014 80% EKO Barrier - 3.5% OPN, Uricapped Initial Level - 2 {£1,000,000) 1,048, 550 40 $100.00 S48 550
S-hpr-1Z 16-Apr-15 1,500,000 Beritor CLN 6.200% CPH 04162015 Dtd 04/16/2012 {£1,500,000) £1,573,B00: 4§60, 888 4100000 410492 $143, GAE
Structured Notes MTM (%4,500,000) £4,715,510 S69 888 S285,398
U5, Fixed Income * Intraday Pricing via Bloomiberg
1;:?: Maturity Face Amount Issuer S&EP Rating Next Call Date Couponi Principal Cost Market Value l:::rl::; Yield to Worst Entry Price Current Price MTM
22-Feb-12  15-Jan-2018 1,000,000 Mrg Energy Inc BB- [T T 625% {£1,001,5000 £1,126,540 $84,087 4.64% $100.15 411265 $209,127
22-0ct-12 01-Apr-2019 1,000,000 Headwaters Inc B+ 04012015 TE25% {51,035,0000 1,080,000 $33,253 5.19% $103.50 $108.00 $78.253
12-0ct-12  15-May-2019 400,000 Earthlink Inc B- 0EM 52015 BATS % (5414,000) $A06, 000 $15,482 Ba3% $103.50 $101.50 $7,482
23-0Oct-12  15-May-2019 &00,000 Earthlink Inc B- 0552015 BATS Y (8619, 5000 4605000 $33,075 Bd3% $103.25 4101.50 £12.575
1-Oct-12  01-Jun-201% 1,000,000 Kindred Healthcare inc B- Dam12014 B250% ($996, 250) £1,025, 000 $40,792 1.53% $99.63 410250 £45, 542
A-Now-12  01-Jun-201% 1,000,000 Kindred Healthcare Inc B- D01 2014 B250% (5970,000) 1,025,000 §32,313 1.53% 97,00 $102.50 47,312
24-Jan-13  15-Feb-2020 1,500,000 Servicemaster Company B- D2M52015 B 000 {81,555,625) £1,631,250 11,667 5.00% $106.38 410875 57,292
25-Feb-13  15-Feb-2020 1,000,000 Servicemaster Company B- 0252015 B000% {£1,070,000) £1,087, 500 47,556 5.090% $107.00 410875 £25,056
A15-Juan-11 Perpetual 500,000 Ipmargan Chase & Co BER 032018 1900% {52, 702,425) 2,808,225 4353, 306 4.45% $10B.10 $115.53 $539,106
15-Jun-11 Perpetual 2,500,000 Ipmargan Chase & Co 13113 DAA201E 1.900% {82, 702,425) 12 BREI25 4353, 306 4.405% $10B.10 411553 £539, 106
10-Jan-11 Perpetual 2,000,000 Bank OFf America Corp BB D5 S201E B125% {52,081,180) 2,267,650 4360660 5.12% $104.06 411338 £547, 130
30-Jan-12 Perpetual 31,000,000 Sauthern Cal Edison BEEB- D01i2022 E250% {52,999,970) $3,353,045 218229 4.61% $100.00 1137 $571,344
27-lun-12 Ferpetual 2,000,000 General Elec Cap Corp h- D1 512022 T125% {82,122,9200 2,396,000 107 6567 447 % $106.15 411980 $380,747

U5, Fixed Income MTM

{520,310, 795)

521,783,475

$1,651,390

53124070

EFTA01144207




Lilabal lny & £ ramar Prepared for Financial Trust as of March 29, 2013

Global Investment Opportunities Group B Morgan Securities LLC.
G I O Account Position and MTM Summary (Open Positions)

Current FX & Commodity rates USDRAXM 123127 EALUSD 1597.5 GRPUSD 15189 WSOy 94170
USDARS 5.1213 USDERW 111.35 EURLISD 1.2818 USCERL 20217
USDCHF 0.949 USCAD 1.0176 USDTRY 1810 UISCHNCHE, 58476

International Fixed Income * intraday Pricing wia Bloomiberg

Trade Total Int. Entry Price Current Price

Date Maturity Face Amount Issue S&P Rating Currency Coupon Principal Cost (5] Market Value (5) Accrued [$) Yield to Worst {Lacal) {Local) TR
9-0ct-12 02-Now-2017 500,000 Petroleas De Venezuela & Be usD B.500% (5440, 2500 3487 500 520,062 ERERS B8.05 597.50 267,319
11-0ct-12 02-Mew-2017 1,000,000 Petroleas De Venezuela & B+ usD B.500% (8975000 45975,000 430,667 EREES 8975 87.50 1767
10-May-12  16-Dec-2021 1,500,000 Llayds Teb Bank Ple BER- usD 0.875% {$1,627,500) £1,836,150 $131,255 133% 108,50 122.41 £339,905
23-Jan-13  05-Dec-2022 12,000,000 America Movil Zab De O A XN G430 151,004,417) £1,030,243 411,528 SUEEY 105,75 10568 37,355
26-Jan-12  15-Dec-2035 7,500,000 Republic Of Argentina T usD LL000% {51,038, 750) 4421750 £455,920 13.85 565 {5145,080)
13-0ct-10  15-Dec-2035 10,000,000 Republic Of Argentina T ARS CL000% (33180000 $15,432 $326,245 12.56 074 £23.678

International Fixed Income MTKI (£5.226,417) 54,768,075 508, 685 440,344
ortgage and Asset Backed * Banual Pricing via JPMiorgan Investment Bank

Trade Maturi Orivinal Fac b SAP Rati Next Call Bat c Principal Cost (5) Market Value (5] Total Princelnt Entry Price Current Price T

Date aturity riginal Face ssUE ating ex ate oupon rincipal Cos rket Value (5} {Local) {Local)

24-Jan-13  25-2Aug-2029 5,551,000 Hrmbt 2004-1 1M1 cco 2252013 1.104% (8562.271) 4560,616 14,657 56.25

G-Feb-13  20-Dec-2032 5,701,000 Semt 11 81 coo 0202013 1.658% ($781,919) $B55, 120 £11,261 ¥3.75

S-Mov-12  25-Nov-2032 1,750,000 G| 2004-4 B3 cCo M 5.250% ($583,601) $481,061 264815 050 . [$37,725)
23-Aug-12 25-A0g-2033 3,325,000 Cavhl 2002-26 B1 4252013 5.336% {51,231, 222) £1,068,455 £180,960 T1.00 B L18,192
14-Mow-12 25-Apr-2035 10,000,000 Imm 2005-2 1841 cCo CA25/2013 00 481,165, 590) £1,144, 548 457,855 F0.00 . £36,913

Z8-Now-12 35-Feb-2037 B 180,000 Chase 2007-A1 244 CCC Oar25/2024 1 980 {52,04.2,805) £1,880,598 3172027 .50 . $9,816
Mortgage and Asset Backed MTM (£3,1559,015) 52,965,252 S467.204 £114,658

Listed Preferreds

':::’: Maturity Shares Company S&P Rating  Par Amount Coupon  Principal Cost (8)  Market Value (5) HEL:;‘:';‘*[;} Yield to Worst E":::c:'l;‘“ [“TL'::‘:';"“ MTM
10-New-10 120172013 2,000 General Motors Ca B, £50.00 4.75% (54000, 000) $341 520 541,008 2863 50.00 4204 [$15,472)
GDec-10 1012013 63,000 General Motors Ca [ $50.00 475% {53,185,573) 2,705,220 $314,212 26.83% 50.57 4z.00 ($166,541)
15F2b-13 02012016 6,000 Cliffs Matural Besources B, $25.00 0% ($150,000) $112,020 $1,021 19.38% 25.00 18.67 [$36,955)
224eb-12 0152040 0,000 Grmac Capital Trust | CCCs $25.00 B13% {51,862,800) 2,175,502 $166,111 521% s 27.20 $459.301
15-Jan-13  0Hi52073 25,000 hestera Energy Capital LR 42500 5 0% ($£:25,000) 4618250 $5,122 504% 5,00 24.77 1§62
23Jan-13  Perpetual 20,000 See Trust i BEE- $75.00 510% ($500,000) $498,800 $2,338 514% 5.00 24.99 2,137
Ifeb-12  Perpetual 46,600 Ally Financial Inc CCCw $25.00 B.50% {51,002,226) 1,247,848 $92,608 6.35% .51 24578 338,420
Gfeb-12  Perpetual 0,000 Ally Financial Inc CCCa £25.00 B.50% {51, 780,000) £2,142,400 4156, 304 6.35% 235 4.7 516,706
17-Jan-13  Perpetwal 27,000 Vornada Realty Trust BEE- $75.00 540% ($675,000) $667,170 $3,443 5.47% 5.00 24.71 [§4,388)
24-0ct-12  Perpetual 40,000 Rowal Bk Scotind Grp Ple BE $25.00 75N (3551, 600) 474,400 $24,568 TA6% nm 24.36 £47,369
7dan-13  Perpetual 40,000 Rowal Bk Seetind Grp Ple BE £25.00 7% (4577, 600) 474,400 19,868 TAG% 2444 24,36 6,664
1d-Jan-13  Perpetal 40,000 Royal Bk Scotind Grp Ple an $75.00 7% (4595, 200) $974,400 48,458 TA6% 468 24.36 ($12,342)
SMar-13  Perpetual 15,000 Public Storage BEB+ $25.00 5.20% ($375,000) 4372,800 0 5.23% 25.00 24.92 (§1,200)

Listed Preferreds MTM 213,810,320 825,154 21,135,075

EFTA01144208
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GIO

Global Investment Opportunities Group

Account Position and MTM Summary (Open Positions)
Prepared for Financial Trust as of March 29, 2013

. Morgan Securities LLC.

Current FX & Commodity rates USDRXM 12.3127 EALUSD 1597.5 GRPUSD 15189 WSOy 94170
USDARS 5.1213 USDERW 111.35 EURLISD 1.2818 USDERL 20217
USDCHF 0.949 USCAD 1.0176 USDTRY 1810 UISCHNCHE, 58476
Forward Contracts * Rates sourced intraday fram Bloomiberg
UL Value Date Motional Sold Notional Fix Date Contract Spot  Contract Forward e i il TR
Date Rate Forward
1-Feb-13 G-May-13 6,190,500 EUR 5,000,000 1-May-13 12391 1.2381 121659 1.21636 114,558
14-Mar-13 18-Jun-13 usD 5,000,000 KR 5,581,750,000 14-bun-13 111635 111635 1112. 29000 111439170 (58 7E6)
Z3-Mar-13 1-May-13 IFY 925,220,000 CAD 10,000,000 27-Apr-13 9263 92532 9254450 42 46950 45,565
Forward Contracts MTM 111,337
FX Options * BATA Maodelled via Bloomberg
Trade L . . Currency 2 . . - Original Current Premium
Date Expiration Direction Currency 1 Mokl Strike Currency 2 Type Barrier Type Premium {5} 18} MTh
B-fug-12 08-Oct-13 Bought Py Put 10,000,000 B).80 Cab Call ($347.809) 1,257,147 $909,338
B-fug-12 08-Oct-13 Sald Py Call 10,000,000 76.90 CAD Put Exp Kl & 55,65 4347 809 40 £347, 809
FX Options MTM 0 £1,257,147 $1,257.147

Trade

Date Crate
3i-Jan-13 3-Feb-13
18-Mar-13  1E-Mar-12

Total Returm Swaps MTM

Maturity
Date

H0-Mar-14

Shares

4430
8E8,972

Underlying

Apple Inc
Kospi Transport Equipmt

Rate

Spread (bps)

AmL 0.70%

Acorued interest

Motional Paid
£2,017,023.30 (%3881}
51,998,959,37 (SE00}

£4.017,023

Entry Price
{Local)

250492

Dividends
Earned

Current Price
{Lo<al)

443 6B
2,503.22

MTM Snapshot Open MTM 2013 Closed Pil Open MTM & 2013 Closed Pil Performance Snapshot

EdQ i LD 865,213 162,311 227,525

F1/ 5P £5,009,549 £705,554 £5,805,138 2012 EOY Open MTM 25,685,137
Repo 0 0 0 Current Open MTH 56,475,054
MF /8T 0 0 L11]

Derivative £1,310,257 151,457, 355) (§187,058) ¥TD Change in Open MTH 5789,917
Alternative 50 50 0 2013 Closed PiL ($629,449)
Other ! Miscellaneous 40 40 0

Totals $6,475,054 ($620,449) $5,845,605 2013 Net Performance 160,468

(L) 2012 JPMsorgan Chade & Co.

[859,520)
1,733

(558, 187)

EFTA01144209




Global Investment Opportunities Group
Account Position and MTM Summary (2013 Closed Positions)

Maorgan Securities LLC.

GI1O)

Lo Py P e et T Prepared for Financial Trust as of March 29, 2013

Dividend

Trade Date  Symbol

Company

#-lan-13 CLMT 4 400 Calumet Specdialty Products
#-lan-13 SRS 4 400 Solar Capital Ltd

#-lan-13 TLe 3,200 Tesoro Logistics Lp

15-Jan-13 Usac 6,000 Usa Compression Partners Lp
16-Jan-13 ALY 2 400 Alrylam Pharmaceuticals inc
16-Jan-13 ITMAN i, 500 Intermune Inc

17-Jan-13 AVED 2400 Avea Pharmaceuticals Inc
17-Jan-13 OVRR 1.B00 Cur Refining Lp

18-Jan-13 Ly &, 000 Mohycarp Inc

18-Jan-13 MCLH 1,600 Morwegian Cruise Line Holdir
18-Jan-13 MTI 5,200 Morthern Tier Energy Lp
14-Feb-13 ARLA 9,000 Ariad Pharmaceuticals Inc
2i-lan-13 BPL 4,000 Buckeye Partners Lp
X5-Jan-13 BFAR 500 Eright Horizons Family Solut
Z5-Jan-13 Ly 2,500 Mohycarp Inc

0-Jan-13 PRIY 6,500 Piedmant Matural Gas Co
¥-Jan-13 KERX 1.500 Keryx Biopharmaceuticals
3-Jan-13 WA 3,500 WVanguard Natural Resources
¥-Jan-13 ITS 25,000 Zoetis Inc

1-Feb-13 CHSP 1.500 Chesapeake Lodging Trust
1-Feb-13 AR 3,500 Mavios Maritime Partners Lp
5-Feb-13 EPD 4,000 Enterprise Products Partners
S-Feb-13 B 1,000 Boise Cascade Co

F-Feb-13 BCC 3,500 Boiwe Cascade Co

14-Feb-13 ARR 29,000 Armour Residential Reit Inc
15-Feb-13 ZLF 3,000 Cliffs Natural Resources Inc
15-Feb-13 MLEN B, 000 Mielsen Haldings My
15-Feb-13 PO 1,000 Pioneer Matural Resources Co
21-Feb-13 KORS 20,000 Michael Kors Holdings Ltd
21-Feb-13 KRPF 3,000 Kinder Morgan Energy Prenrs
27-Feb-13 AGNC 15,000 American Capital Agency Car
27-Feb-13 WP 1.250 Medical Properties Trust Inc
28-Feb-13 LCP 3,500 Cryncorp International Inc-
S-bar-13 WP2Z 2750 Williams Partmers Lp
E-bar-13 ARI 4,000 Apolla Commercial Real Extat
G-Mar-13 MHO 500 il Homes Inc

&-Mar-13 o 2,000 Realty Incame Corp
T-bar-13 DIECK 1.500 Driscowery Communications-C
T-bar-13 L1 1,500 Kar Auction Services Inc
T-Mar-13 BEU S0 Bankunited Inc

E-bar-13 2 b 2,500 Pharmacyclics Inc

12-Mar-13 LxP 2,000 Lexington Realty Trust
13-Mar-13 BEMY 1,250 Annie's Inc

13-Mar-13 HTWE G0 Heartware Intesnational Inc
1d-Mar-13 WIFE 1.000 Vipshop Holdings Ltd - &ds
15-Mar-13 TRLA 1,000 Trulia Inc

Equity PIL
Equity Syndicate P/L
u.s Income

Trade Date

Face Amouwnt Issuer

Maturity

24-0ct-11
B-Mar-11

15Feb-201E
01-Mar-2017

1,500,000
2,500,000

Hea Inc
American Axle & Mg Inc

U5, Fixed Income Fil

Currency Industry
1] Energy
(1] Fimancial
uzD Energy
usD Industrial

gD snaumier, Mon-cpclic
D snasumer, Maon-cyclic
gD snsumier, Maon-cpclic

(1] Energy

uzD Basic Materials
gD Cansumer, Cyclical
(1] Energy

D snasumer, Maon-cyclic
usD Energy

ush snsumer, Maon-cpclic
uzD Basic Materials
usD Lrilities

ush snsumer, Maon-cpclic
uzD Energy

gD snsumier, Maon-cpclic
uzD Financial

uzD Industrial
usD Energy

uzD Industrial
usD Industrial
usD Fimancial

uzD Basic Materials
usD Communications
ush Energy

ush Consumer, Cyclical
usD Energy

ush Fimancial

uzD Financial

=D snsumer, Maon-cyclic
ush Energy

uzD Financial

=D Cansumer, Cyclical
ush Fimancial

uzD Communications
D snsumer, Mon-cpclic
ush Fimancial

usD snsumer, Maon-cpclic
[Ft] Fimancial

ush snawmier, Mon-cyclic
usD snsumer, Maon-cpclic
[Ft] Communications
(1] Communications

SEP Rating Mext Call Date

Yield
GOE%
10.22%
1.50%
0.00%
0.00%
0L00%
0.00%
0.00%
0L00%
0.00%
17.00%
0L00%
E.79%
0.00%
0L00%
177%
0.00%
B.55%
0.58%
4.18%
12.22%
4.38%
0.00%
0.00%
12.E8%
316%
1.79%
0.06%
0.00%
5.75%
15.25%
4.99%
0.00%
E.A40%
9.11%
0.00%
4.80%
0.00%
379%
128%
0.00%
5.09%
0.00%
0.00%
0.00%
0.00%

Coupon

B.500%
TATS%

Cost Basis (3)

[$130,964)
[$107,360)
[$133,440)
[$108,000)
(448,312
($65,340)
(418,000)
(445,000
[$114,000)
(430,400}
(3127182
[$136,878)
[$210,160)
1471,000)
(§15,000)
[$208,000)
(412,735
($57,475)
[$E50,000)
(431,125
(§49,525)
[3218,240)
(421,000)
($59,510)
[$198,360)
(487,000)
[$260,400)
[$128,000)
151,230,000)
[$259,050)
[3474,450)
(517,813
[$142,205)
[$135,135)
($58,200)
($11,750)
(451,800)
(427,125
($28,875)
($12,625)
[3235,000)
($23,400)
(450,000}
($51,870)
($24,000)
(420,750

Principal Cost

181,530,000)
182,615,625)

Market Value (5)

$137.452
105,698
$134,808
$106,260
50,040
$66,125
17,800
45,0871
$111,358
30,320
$126,140
$174,408
1208,523
£13,758
$17,400
$H0T.A10
£14,190
596,983
706,442
£31,550
48,850
$218,072
25,260
$60,263
£103,141
80,148
$260,554
130,128
1,201,181
$259,377
$471E30
£17,887
$143,357
£134,362
66,230
$12.210
91,078
$100,438
20,234
£12,755
$235,330
521,330
40,040
52,055
24,600
£31,000

Market Value

31,650,000
42,575,000

Total Int.

Aoorued

122,417
209,844

Closing Date

B-lan-13
B-lan-13
S-lan-13
15-lan-13
16-Jan-13
16-Jan-13
17-lan-13
17-ban-13
18-Jan-13
18-lan-13
18-lan-13
24-Jlan-13
24-)an-13
25-Jan-13
25-Jan-13
10-Jan-13
11-ban-13
N-Jan-13
1-Feb-13
1-Feb-13
1-Feb-13
5-Feb-13
G-Feb-13
T-Feb-13
14-Feb-13
15-Feb-13
15-Feb-13
15-Feb-13
21-Feb-13
21-Fet-13
21-Feb-13
I7-Feb-13
1-Mar-13
S-Mar-13
6-har-13
fi-Mar-13
G-Mar-13
7-Mar-13
T-Mar-13
B-Mar-13
B-Mar-13
12-har-13
13-Mar-13
13-Mar-13
1d-hdar-13
15-bar-13

Closing Date

24-Jan-13
1-Mar-1%

Entry Price
(Local)
nm
24.40
41.70
1E.00
20013
9.90
150
25.00
15.00
19,00
2445
15.21
52.54
22.00
6.00
3200
849
27.85
26.00
2075
14.15
5456
21.00
15,86
6.84
28,00
3255
128.00
&1.50
86.35
31.62
14.25
4063
45,14
17.05
23.50
45.90
6475
1925
2525
94.00
11.70
A0.00
645
24.00
2875

Entry Price

102,00
104 63

Closing Price
[Loscal)

Closing Price

£110.00
£103.00

(52,512
($1.672)
$1,469
($1.740)
1,78

785
101
]
($2,643)
8,028
($1,043)
$37,530
($1.627)
2,758
2,400
{§500)
1,455
($482)
§136,482
[FET)
{$654)
{5164
24,269
i$247)
(5,215
2,148
§254
12,208
[$28,812)
§327
{5611
475
1,152
$773)
38
$450
1§72
$3,313
§358
130
$330
{561
1551
185
$608
1,250

£162,311
£162,311

PiL

242,417
249,218

491,635

EFTA01144210




Global Investment Opportunities Group . Morgan Seeurities LLC.
G I O Account Position and MTM Summary (2013 Closed Positions)

[ Py P T s e TP Prepared for Financial Trust as of March 29, 2013

Total Int. . Entry Price Closing Price
Accrued (g)  CIo%ing Date ' {Local)

78.00 213,895

Mortgage and Asset Backed PIL £213,895

Listed Preferreds

Dividends Entry Price Closing Price
Received () Clozing Date {Locall) [Loscal)

Trade Date  Matwrity Original Face S&F Rating Mext Call Date Coupon Principal Cost (5) Market Value (5)

PL

Trade Date  Maturity Shares Company S&F Rating Par Amount Coupon Principal Cost (5) Market Value (5)

Q-lan-13 01152073 15,200 Duke Energy Corp - { RELY [$380,000 303,192 11-lan-13

1d-Jan-13  01H52073 10,800 Duke Energy Corp EBE- L2500 E13% [$270,000) £370, 383 i 22-Jan-13 25.00 2586 £0,282

X2-Jan-13  O1L2%2052 32,500 General Elec Cap Carp Al £25.00 4.88% [$812,50M 811,832 0 29-}an-13 2500 24.98 ($GEEY

X0-Jan-13 Perpetual 47,212 Ipmiorgan Chase & Co BEE L2500 GA5% (51,180,300 $1,173,664 i 15-Mar-13 2500 2486 (406, E3E)
1d-Mar-13 Perpetual 15,000 Interstate Power & Light BER L2500 ERLLH (625,000 624 485 i 15-BAar-13 25.00 2498 (E514)

28-Jan-13 Perpetual 12,788 Jpmorgan Chase & Co BEEE £25.00 5.45% [$315,70M 318,237 0 22-Mar-13 2500 24.82 ($1.463)
7-Feb-13 Perpetual B570 Armour Besidential Rait MiA L2500 THEY (214,25 213,553 i 22-Mar-13 2500 2492 (£697)

E-Feb-13 Perpetual T.000 Genl Growth Properties Bu £25.00 A% [$175,000 £175,456 in 22-Mar-13 25.00 2478 (41.544)
7-Feb-13 Perpetual 11,430 Armour Residential Reit HiA £25.00 7.88% [$285, 750 284 52 0 25-Mar-13 2500 24.92 £ 512 H]

Listed Preferreds PIL

Listed Preferreds Syndicate P/L

Trade Date Value Date Bought Motional Sold Motional Fix Date Contract Spot  Contract Forward Closing Date Closing Rate
4-Dec-12 8-Jan-13 1Py BZ2,800,000 CAD 10,000,000 B-lan-13 BZ.A416 B2.28 d-fan-13 B9.17 {§7813,578]
18-Dec-12 22-lan-13 MM 12,900,000 usD 1,011,828 22-Jan-13 12.7324 12.7443 17-lan-13 1258 $13.670
17-Jan-13 2-Feb-13 MM 12,900,000 ush 1,022,438 22-Feb-13 12.5829 12,6165 22-Jan-13 1268 (§4,843)
E-Maw-12 G-Feb-13 CHF 6,025,500 EUR 5,000,000 4-Feb-13 1.207 1.2051 A0-fan-13 1.23760 {§179,044]
F-Mow-12 G-Feb-13 CHF 6,025,500 EUR 5,000,000 4-Feb-13 1.207 1.2051 1-Feb-13 1.23910 (§187,307]
4-Jan-13 8-Feb-13 1Py B9, 400,000 CAD 10,000,000 4-Feb-13 B8.17 B9.04 7-Feb-13 93.5012 {§478,045]
7-Fet-13 12-Mar-13 1Py 533,849,000 CAD 10,000,000 8-Mar-13 93.49 933849 6-har-13 91.0278 $250,580
G-Mar-13 B-Apr-13 1Py S08,300,000 CAD 10,000,000 4-Apr-13 S1.038 50.53 03282013 9261220 ($178,777]

Forwvard Contracts PIL {51,547, 344)

Options

. . . " . 5 . . . _ Original Closing Premium
Trade Date Expiration Direction Commodity Type Motional (oz) Strilke Currency Notional Type Closing Date Pramium (5} e PiL
10-Jul-12 (8-Feb-13 7,900,000 08-Feb-13 $327.000 £377,000.00
10-Jul-12 (8-Feb-13 Bought COH3 Call 100,000 1185 11,B50,000 Put 08-Feb-13 ($327,000 b4 ($327,000.00)

Commodity Options PiL

Effective i . A . Accrued Interest . . Dividends Closing Price
Trade Date Datn Underlying Shares Spread (bps) Moticnal Paid Emntry Price Closing Date Ea " Ifl.vn-EaI]
I-Jan-12 3-Feb-12 5-Feb-13 Apple Inc , 00% $4,044,412.80 [345,559) $456.48 11-lan-13 \ . (89,367

3i-Jan-13 3-Feb-12 5-Feb-14 Apple inc X 0% £2.017,023.30 ($3.881) £455. 01 12-Feb-13 . $50,356

Total Return Swaps PIL 249 959

Total 2013 ML (5629,449)

(€] 2013 IPMrgan Chade & Ca,
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Entry Price Closing Price

Trade Date {Local) [Leecal)

Company Currency Industry Cost Basis (5) Market Value (5] Closing Date

15-Now-12 AKS 135,000 Ak Steel Holding Carp T3] Basic Materials 0.00% [$540,000) 489, 45 15-How-12 4.00 163 [$50,355)
15-Mar-12 ALSH 5,400 Allisan Transmission Holding (1] Cansumer, Cyclical 1.00% (8124, 200) $122,580 15-bar-12 231.00 2.7 ($1.6200
15-Feb-12 ALY 4,050 Alnylam Pharmaceuticals Inc uzD snasumer, Maon-cyclic 0.00% [§43,5348) 44, 352 15-Feb-12 10,795 10.95 814
Da-0ct-12 ald T.000 smerican Campus Communitie [Fti] Fimancial 198% [$306,250) $308,06% 26-0ct-12 4175 44.07 $2,219
11-Jul-12 ALl 5,000 smerican Campus Communitie (1] Fimancial 298% ($221,250) $221,045 1-Jul-12 4425 44,22 (§155)
18-Jul-12 AGhC 9,000 american Capital Agency Corp uzD Fimancial 15.25% [$30E,900) $307. 110 18-Jul-12 34.10 34.19 810
T-Mar-12 AGNC 15,300 american Capital Sgency Corp usD Financial 15.25% (445 055) 449,495 B-Mar-12 20.31% 938 444
11-Dec-12 AlG 20,250 American International Graup (1] Fimancial 0u00% [$E58,125) $647, 7495 11-Dec-12 3250 34,46 35,670
11-5ep-12 AlG 21,000 American International Graup uzD Fimancial 0.00% [$E82,500) $691,048% 1-Sep-12 3150 2.9 8,569
3-Aug-12 AlG 6,300 American International Graup usD Financial 0.00% [$192,150) 199,605 6-Aug-12 30,50 1168 £7,459
T-hlary-12 AlG 5,000 American International Graup (1] Fimancial 0u00% (4152 500) $152, 645 T-May-12 30,50 10.53 145
15-Mar-12 APU 2,500 Amerigas Partners-Lp uzD Cansumer, Cyclical FRFL [$103,125) $101,378 16-bar-12 4125 40,55 (51,748
28-Mar-12 BRHMNY 500 Annie's Inc usD snsumier, Maon-cyclic 0.00% ($9,500) 15,656 28-Mar-12 15.00 .3 £6,156
T-Ouct-12 ARI 4,500 Apallo Commercial Real Estat ush Fimancial 9.11% (§76,410) 75,699 3-Oct-12 16.98 16.82 (E711)
1-8pr-12 AMTG 2,250 Apallo Residential Mortgage uzD Fimancial 1257 % [541,063) 40,365 17-Apr-12 1825 17.84 (§a58)
20-5ep-12 BREX 10,000 Approach Resources Inc usD Energy 0.00% [$305,000) $202. 440 M-5Sep-12 30,50 9.4 [$12,5600
17-Aug-12 ARCC 3,000 Ares Capital Carp ush Fimancial B.40% ($50,430) 50,400 17-Aug-12 16.81 16.80 {530}
25-Hpr-1Z ACRE 3150 Ares Commerdial Real Estate uzD Fimancial 5.91% (§58,275) 56,543 2h-Apr-12 18.50 17.95 (51,733
B-Maow-12 AN 3,500 Armstrong World Industries usD Industrial 0.00% [$178.500) $178,510 B-Mov-12 51.00 51.12 410
S-Mow-12 ARRY 11,000 Array Biophanma Inc ush snawmier, Mon-cpclic 0u00% (540,150} £38 522 G-Mov-12 165 3.50 ($1,62E)
4-Dec-12 APL 3,500 Mtlas Pipeline Partners Lp uzD Energy E.71% [$108,500) $107,937 S-Dec-12 31.00 1084 (E564)
20-Naw-12 ARP 3,000 Atlas Resource Partners Lp usD Energy 7.093% (HED,030) 6B 007 21-Naw-12 211 1267 (51,023)
29-Now-12 AR 1.250 Avalonbay Communities Inc ush Fimancial 3.38% (4162 500) $166,153 29-Maw-12 130,00 132.92 £3,653
2-Feb-12 VG 1.B00 £y Technologies usD Technology 0u00% (528,800} $23,958 2-Feb-12 16.00 13.31 (54 B42)
1-Feb-12 ] 1.350 Bancolombia S.4.-Spons Adr usD Financial 261% (581,000} 81,707 1-Feb-12 G0.00 6052 Lray
F-fug-12 BLMHN 1.B00 Bloomin' Bramds Inc ush Cansumes, Cyclical 0u00% (519,800} £21,375 8-Aug-12 11.00 11.88 £1,575
4-Ort-12 EwWF 2,500 Boardwalk Pipeline Partners usD Energy T27T% (§67,475) $66,975 d-Oct-12 2699 16.79 ($500)
2-Aug-12 EWP 2,500 Boardwalk Pipeline Partners ush Energy T27% (550, 5000 6B 018 2-fug-12 2780 .M (%1,483)
H-lan-12 EWPF 1.250 Boardwalk Pipeline Partners ush Energy T27% (§34,438) £33, 899 20-lan-12 21.5% P Il ($539)
15-how-12 BRF 1.400 Brookfield Residential Prope usD Cansumer, Cyclical 0u00% (520, 2B4) 20, 286 15-How-12 14.49 14.49 0
22-Mar-12 {5TE &, 750 Caesarstone Sdot-¥am Ld ush Industrial 0u00% (§74, 2500 £74,378 22-Mar-12 11.00 11.02 128
B-May-12 CLIAT 2,000 Calumet Specialty Products ush Energy G.98% (551,000} $4E 498 B-May-12 25.50 24.25 ($2,502)
3-Mlary-12 G 5,000 Carlyle GroupThe usD Fimancial 11.24% [5110,000) $109,5%05 F-May-12 2300 11.98 1§95}
2B-5ep-11 OWST B, 000 Casella Waste Systems nc-A ush Industrial 0u00% (532,000) £33.904 28-5ep-12 4.00 4.24 1,904
B-Feb-12 TPALC 17,000 Zementos Pacasmaya Saa - Ad ush Industrial 1.17% [3310,500) 205,731 8-Feb-12 11.50 10.95 (514, 765)
d-Apr-12 s 475 ovis Oncology Inc usD snsumer, Maon-cyclic 0u00% (549, 5000 45,978 d-Apr-12 20000 10.19 4TE
24-Feb-12 CIE 3600 Cobalt International Energy ush Energy 0u00% [$100,800) $107, 600 24-Feb-12 2B.00 14989 6,800
19-0ct-12 CPMO 20,000 Copana Energy Lic-Units ush Energy 5.68% (642 GO0) $635, 560 19-Oct-12 3113 1.78 (87,0400
13-Jan-12 CPMO 2,000 Copano Energy Llc-Units [Fti] Energy 5.68% (558,060} $67 668 12-lan-12 3403 1383 ($352)
11-0ct-12 aFC 2,000 Carparate Office Properties ush Fimancial 4.12% (540, 500) £51,150 11-Oct-12 2475 2560 £1,680
2-Mar-12 Cehdl 1,000 Dep Midstream Partners Lp ush Energy 5.92% (§47,420) 465, 899 2-Mar-12 4742 46,90 (8521}
S-Sep-12 LCT 9,000 Dt Industrial Trust Inc [Fti] Fimancial 1 7@% (555,800} 56, 700 S-5ep-12 620 630 900
27-Jun-12 OLR 1.250 Digital Realty Trust Inc ush Fimancial 4 66% (§90,313) 90,850 27-lun-12 715 1268 4538
E-fun-12 O 4,950 Dollar General Corp uED Consumer, Cyclical 0% [$231,413) $235,303 B-lun-12 4675 47.54 £3,851
28-Mar-12 [ 4,500 Dollar General Corp gD Cansumer, Cyclical 0U00% (4203 625) 103823 2B-Mar-12 4525 45 x4 $198
I0-Mar-12 DHEN 7200 Dunkin' Brands Group Inc (1] Cansumer, Cyclical 2.06% (3212 400) $211, 748 30-Mar-12 2650 .42 ($612)
O-May-12 DWvaAX 18,000 Dynavax Technalogies Carp ush snsurmier, Non-cyclic 0u00% (576, 500) £71,910 S-May-12 4.25 4.00 (54,5900
11-5ep-12 EFB 2,000 El Paso Pipeline Partners Lp [Fti] Energy 5.56% (H568,680) 6B 478 11-5ep-12 3434 4.4 ($202)
2-Aug-12 ELOG 2,000 Elogua nc (1] Technaology 0u00% (523,000) £25,976 2-fug-12 11.50 12.99 2,974
28-Jun-12 ETP 1.500 Energy Transfer Partners Lp ush Energy 7.05% (§56,855) 64,995 28-Jun-12 4457 43.33 (51,8600
255ep-12 EPD 3,000 Enterprise Products Partners usD Energy 4. 38% [$155.210) 161,097 25-5ep-12 5307 53.70 1,887
27-Jun-12 EQba 2,000 Eqt Midstream Partners Lp ush Energy 161% (542,000) 45 784 27-lun-12 21.00 2289 £3,784
28-Naw-12 ECH 2,000 Equity Residential uzD Fimancial 2.90% [$105,500) $111,258 29-Naw-12 5475 55.63 1,758
10-Feb-12 EVEP 1800 Ev Energy Fartners Lp [Fti] Energy 5.62% [$122.310) $122, 783 10-Feb-12 61495 8.21 471
12-5ep-12 ET 2,000 Exacttarget Inc (1] Communications 0u00% (545,000} 46, 446 12-Sep-12 2250 nrn £1,444
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22-Mar-12
28-Feb-12
17-May-12
11-5ep-12
29-Feb-12
12-Bpr-12
18-Apr-1Z
27-Jan-12
0-Mar-12
14-5ep-12
21-Jun-12
B-Maw-12
14-Mar-12
13-Dec-1Z
2-Feb-12
26-5ep-12
1%-8pr-12
25-Jan-12
19-5ep-12
T-fAug-12
22-Feb-12
25-5ep-12
11-Dec-1Z
S5-fApr-12
2-Aug-12
13-Dec-12
4-Aug-12
10-Feb-12
G-Drec-12
B-Aug-12
B-Aug-12
11-0ct-12
12-0ct-12
18-0ct-12
12-0ct-12
12-Jan-12
1-May-12
1-Mar-12
E-Sep-12
10-fug-12
23-Feb-12
1-Feb-12
29-Mar-12
23-Mar-12
25-0ct-12
T-bar-12
I-May-12
25-0ct-12
20-Mar-12
26-Jul-12
2-Feb-12
5-Sep-12
11-apr-12
28-Feb-12
3-May-12
255ep-12
S-bar-12
B-Aug-12
15-Ray-12
&-bar-12
S-Maow-12
7-Dee-12
11-Apr-1Z
B-bar-12
28-5ep-12
17-May-12
15-Feb-12

GWWHE
GWRE
HCH
HCH
HCH
HRE
HTZ
HON
IDix
INFI
INFI
IRWD

KRC

EYTH
LPI
LERX
LMCO
LINE

LLIFK
MHO
BAANU
METX
MY
MACK
KRS
RPLY
MEK
B
MAY
HLEN
MTI

OaK
OKS
RONT
PHNT
PORA
PEI
PETD
PAS
YR
QRE
QRE
QLY
QLYS

R

750
2,250
17,500
7,000
3,375
1.013
1,500
350
5,400
2,000
2,000
6,000
5,400
1,000
1,800
4,000
1,500
1125
5,000
2,750
4,550
4,000
6,000
20,250
15,750
1,000
2250
1,900
1,500
2,000
2700
1,200
2475
20,000
1,200
4,000
3600
1,025
4,000
2,925
2,250
22,500
3,000
9,000
2,500
2,000
3000
2,000
TE50
5,500
11,250
4,000
1,000
1,350
45,000
3,000
4,550
1,000
1,000
1,000
5,000
2,500
2700
1,250
1,000
2,500
350

Global Investment Opportunities Group

Account Position and MTM Summary (2012 Closed Positions)

Prepared for Finaneial Trust as of March 29, 2013

Exacttarget Inc
Exterran Partners Lp
Facebook Inc-4&

Fifth Street Finance Corp
First Republic Bankila
Forum Energy Technologies Ir
Franoescas Holdings Corp
Franpescas Holdings Corp
Gaslag Ltd
Geneses & Wyoming Inc-Cl &
Genmark Diagnostics Inc
Gne Holdings Inc-Cl &
Gnc Holdings Inc-Cl &
Graphic Packaging Halding Cc
sreenway Medical Technologi
Grugs Fin Santanders-&dr B
Guidewire Software Inc
Guidewire Software Inc
Health Care Reit Inc
Health Care Reit Inc
Health Care Reit Inc
Healthoare Realty Trust Inc
Hertz Global Holdings Inc
Hownanian Enterprises-
idenix Pharmaceuticaks Inc
Infinity Pharmaceuticals Inc
Infinity Pharmaceuticals Inc
Iromvwood Phammaceuticals Inc
Kar Auction Services Inc
Kilroy Realty Carp
inder Morgan Management L
Kythera Biopharmaceuticals |
Laredo Petrolewm Holdings In
Lexican Pharmaceuticals Inc
Linn Co Llc
Linin Energy Llc-Units
Lpl Financial Holdings Inc
Lufkin Industries nc
B Haomes Inc
Manchester United Plc-Cl A
Marketaxess Holdings Inc
Medical Properties Trust Inc
Merrimack Pharmaceuticals in
Michasl Kors Holdings Ltd
Mplx Lp
Hationstar Mortgage Halding
Mawics Maritime Partners Lp
Mavistar international Comp
Miglsen Holdings My
Marthern Tier Energy Lp
Hovagold Resosurces Inc
Nustar Energy Lp
Gaktree Capital Group Lic
Oneok Partners Lp
Pacific Coast 0§l Trust
Pennantpark Investment Comp
Pepco Holdings inc
Peregrine Semiconductor Corg
Pdc Energy Inc
Mains All fumer Pipeline Lp
Pur Partrers Lp
Or Energy Lp
Gr Energy Lp
Gruality Distributian Inc
Qualys Inc
Ramco-Gershensan Properties
Raymand lames Financial Inc

AN A A A A A A L

Communications
Energy
Communications
Fimancial
Fimancial
Energy
Cansumer, Cyclical
Cansumer, Cyclical
Industrial
Industrial
snaumer, Maon-cyclic
Cansumer, Cyclical
Cansumer, Cyclical
Industrial
Technalagy
Financial
Technaolagy
Technalagy
Financial
Fimancial
Financial
Financial
snsumer, Maon-cyclic
Cansumer, Cyclical
srsurmier, Mon-cyclic
snsumer, Maon-cyclic
snsumier, Maon-cyclic
snsumer, Maon-cpclic
snsumer, Maon-cyclic
Fimancial
Energy
snsumer, Maon-cyclic
Energy
snsumer, Maon-cpclic
Energy
Energy
Financial
Energy
Cansumer, Cyclical
Consumer, Cyclical
Fimancial
Fimancial
snsumer, Maon-cpclic
Cansumer, Cyclical
Energy
Financial
Industrial
Cansumer, Cyclical
Communications
Energy
Basic Materials
Energy
Fimancial
Energy
Financial
Fimancial
Lrtilities
Technaolagy
Energy
Energy
Energy
Energy
Energy
Industrial
Technalagy
Financial
Fimancial

0.00%
7.80%
0.00%
10.43%
1.04%
0.00%
0.00%
0L00%
3.43%
0.00%
0L00%
1.53%
1.53%
0L00%
0.00%
0.00%
0L00%
0.00%
4.51%
4.51%
4.51%
4.23%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
3179%
267%
0.00%
0.00%
0.00%
0.00%
127%
T64%
1.67%
0.75%
0.00%
0.00%
1.39%
4.099%
0.00%
0.00%
1.89%
0.00%
12.22%
0.00%
1.79%
17.00%
0.00%
B21%
B23%
4.97%
B75%
9.92%
5.05%
0L00%
0.00%
198%
9.13%
11.03%
11.03%
0L00%
0.00%
4.01%
1.21%

(514,250}
(554,113}
[$665,000)
(§75,530)
[$101.250
(520, 260}
(541,400)
(572,450}
(575,600}
(125,500
(537, 8000
(211,200
(180,500
(546,100
(518,000}
(548,740}
(542,375}
(514,635}
[$280,000)
[$161,563)
[$264.825)
($91,400)
(594, 8007
(50,5007
(126,000
(526,330}
($32 635}
($28,671)
(526, 250)
(592, 200)
[$198.450)
(519, 200)
(550,119}
(545,000}
(543,800)
[$143.800)
(124,200
(5812310
(570,520)
($40,950)
($68,625)
[$215,375)
(521,000)
[$423.000)
($55,000)
(528,000}
(547,040}
($37,500)
($231,413)
(577,000)
[$105.875)
(195,760
(543,000)
($80,015)
[$900,000)
(532,460}
(95, 288}
£514,000%
(26,5000
(20,030}
[$115.550
(540,600}
(51,785}
(516,250)
£512,000)
($20,250)
[$107.10M

£17.276
£53,168
5349405
£74.753
101,675
22 220
£43.185
72,765
L58.872
132,182
£37.899
211,284
£180,517
56,100
121,672
£50,440
£44.075
£18.744
$2086,350
$162,265
£264,701
£92.852
93,708
£365.994
$125,465
527,932
£33, 525
528,767
526, 580
92,740
197,702
523,383
52411
44,000
£45.299
143,228
$124,700
82,104
£73.116
£40,823
£71.687
220,275
$18,600
$427,991
£54.928
27,040
£46 590
£36,.900
$23LE7E
£7RAT7
£105, 188
104,832
42 329
£75,.549
4808, 290
32,190
96,020
14,534
26,450
£79.021
FMENE
£30, 650
51,624
$16.650
£11.950
£28,.750
109,525

22-Mar-12
29-Febe-12
3-Aug-12
1-Sep-12
I9-Feb-12
12-hpr-12
18-Apr-12
27-lan-12
30-Mar-12
14-Sep-12
21-Jun-12
B-Mov-12
1d-bdar-12
13-Dec-12
2-Feb-12
26-5ep-12
19-Apr-12
25-Jan-12
19-Sep-12
T-Aug-i2
2)-Feb-12
25-5ep-12
11-Dec-12
S-fpr-12
2-Aug-12
13-Dec-12
9-Aug-12
10-Feb-12
G-Dec-12
8-Aug-12
8-Aug-12
11-0ct-12
12-Oct-12
18-Oct-12
12-0ct-12
12-lan-12
2-May-12
1-Mar-12
&-5ep-12
10-Aug-12
23-Feb-12
2-Feb-12
28-Mar-12
23-har-12
26-Dect-12
B-Mar-1Z
T-May-12
25-0ct-12
21-Mar-12
26-Jul-12
2-Feb-12
5-5Sep-12
12-hpr-12
28-Feb-12
I-May-12
25-5ep-12
G-Mar-12
B-Aug-i2
16-May-12
G-Mar-12
S-Mov-12
T-Dec-12
12-Apr-12
B-Mar-12
28-5ep-12
17-May-12
15-Feb-12

1800
2405
3E00
0.7
3000
20,00
2760
2300
14.00
54.75
4.20
3520
33150
&0
10,00
1212
2825
13.00
56.00
SB7E
51.50
2285
15.80
200
.00
2633
14.50
1509
17.50
4610
7350
16.00
2025
225
36.50
3585
24.50
7925
17.62
14.00
3050
9375
a0
47.00
22400
14.00
15.68
1B.75
025
14.00
.50
4894
43.00
5827
20,00
10,82
1825
14.00
26.50
a0z
231
16.24
1818
13.00
1200
1210
2400

Maorgan Securities LLC.

23.04
2363
19.47
10.68
13
21.94
2812
FERT
12.75
£5.09
4.1
EL
1343
610
12.04
12,61
29318
16.66
57.27
2.0
53.48
an
15.62
1.58
71.97
27.93
14.90
15.67
17.72
4517
7322
19.49
1.8
220
I7.75
1581

B0
18.28
12.28
11.86
.79

6.20

47.00
26.00
13.52
15.53
18.45
.57
141
935

43,71
42,13
58.93
19.96
10.73
19.40
14,53
25.45
79.08
268
15.86
1912
1332
11.95
1.0
477

£3,025
($945)
{8315,585]
[ ¥rE]
425
£1,960
L7as
LEIEY
(406, 728)
£2,682
$99
L84
(£383)
0

£1,452
(51.092)
(£504)
(£5346)
1,602
200
£1,006
LEEH
540
(£744)
4,183
£2,302
(%1000
£1,459
(85720
4500
5672
£2,506
{567}
£3,062
500
(42,4000
(53]
£0,9688
($9E0)
(§450)
(£600)
£2,463
11177
(41, 648)
($924)
($671)
($464)
1.7
(£270)
4741
534
1550
($9349)
(42,935
($4950)
($162)
400
1550
(£500)
£2,429
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11-0ct-12 RLGY 7,200 Realogy Holdings Cong ush Fimancial 0.00% [$194.400) $235,183 11-Cet-12 27400 13.08 443,783
1d-Mar-12 RF 25,000 Regions Financial Carp usD Fimancial 1.47% [5147.500) 5149, 800 14-bdar-12 5490 5.99 2,300
S-apr-12 RPal TES0 Retail Properties OF Ame - & usD Fimancial 4.48% (561, 2000 56180 S-Apr-12 a8.00 865 £4,980

EFTA01144214
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3-Oct-12
B-Feb-12
B-har-12
14-Dec-12
S-har-12
11-Dec-12
18-Jul-12
18-Bpr-12
B-Aug-12
15-Haw-12
18-Jan-12
5-Sep-12
20-5ep-12
S-Mow-12
1%-8pr-12
13-Jul-12
22-Feb-12
11-Jan-12
10-Rday-12
14-Haw-12
1d-fug-12
12-5ep-12
T-Dec-12
3-fug-12
22-Mar-12
1-Mar-12
T-Sep-12
25-Mar-12
11-May-12
28-5ep-12
10-Rday-12
S-Drec-12
26-0ct-12
23-Mar-12
13-Dec-1Z
B-Aug-12
A-Apr-12
25-Jan-12
12-0ct-12
20-Jan-12
2E-Mar-12
22-Jun-12

RIGL
RHDY
SBAL

ay

]

SE

SPLE

SPLE

SPH
RGLS

Trade Date

T-Haw-11
12-Jan-12
23-fpr-10
23-Apr-10
23-Apr-10
17-Mar-10
17-Mar-10
17-Mar-10
15-Jul-11
F5-Jun- 10
28-Jun-10
15-5=p-10
H0-Jun-12
26-0ct-11
14-Feb-12
2-Jul-10
G-Dec-10
13-Jan-11

Maturity

3i-Dec-2013
-Dee-2013
012-May-2016
012-hay-2016
02-May-2016
012-May-2017
012-May-2017
02-May-2017
a7-Aug-2012
i1 -Cict- 2014
1-Oct- 2014
15-Apr-2015
- Jul-2013
09- M- 2012
17-May-2013
22-Jul-2013
16-Jur- 2012
Z6-Jul-2012

2,000
22,500
1,500
1,500
2,250
4,000
2,000
S00
2,000
4,000
1,250
2,000
and
1,500
700
11,250
9,000
13,725
2700
3,000
1,100
2,500
5,000
2,500
4,500
7,200
2750
750
3000
3,500
2,250
5175
2,500
2,250
1,000
1,000
1,000
3000
a0
6,750
3600
7,500

Faoe Amouwnt

1,000,000
1,123,608
2,886,675
080,717
950,777
1,236,540
03,574
1,000,000
1,547,333
773,567
1,200,000
3,000,000
1,000,000
5,000,000
2,500,000
3,000,000
2,000,000

Global Investment Opportunities Group

Account Position and MTM Summary (2012 Closed Positions)

Prepared for Financial Trust as of March 29, 2013

Rigel Pharmaceuticals Inc
Roundy's Inc
iha Communications Corp-Cl ¢
Zilver Bay Realty Trust Corp
Simon Property Group Inc
Spectra Energy Comp
Splunk inc
Splunk Inc
Suburban Propane Partners Lp
Targa Resources Partners Lp
Targa Resources Partners Lp
Teekay Lng Partners Lp
Trulia Inc
Tumi Holdings Inc
Tumi Holdings Imc
Two Harbors Investment Carp
Two Harbors Investment Carp
Two Harbors Investment Carp
Ulta Salon Cosmetics & Fragr
Markwest Energy Partners Lp
Markwest Energy Partners Lp
‘Wanguard Natural Resouroes
Wantivine - C1 &
Vantivine - Ol &
Vantivine - I A
Wivus Inc
Vacera Communications Inc
Wacera Communications Inc
I Geoup inc
Western Amet Mortgage Capt
Western Amet Mortgage Capi
Whitehorse Finance Inc
Whitewsave Foods (o - &
Whiting Usa Trust li
Williams Cos Inc
Williams Partners Lp
‘Williams Partners Lp
‘Williams Partners Lp
Workday Inc-Class A
Ziopharm Cnealagy Inc
Eynga Inc - O A
Cencosud Sa-Sfponsored Adr

Issuer

American Capital Ltd
American Cagital Ltd
Cit Graup Inc
Cit Graup Inc
Cit Group Inc
Cit Graup Inc
Cit Graup Inc
Cit Graup Inc
Deutsche Bank Ag London
Feloor Lodging Lp
Feloor Lodging Lp
Ford Maotar Credit Co Lic
Goldman Sachs Group Inc
Hsbe Usa Inc
Hsbe Usa Inc
Jpmorgan Chase & (o
Maorgan Stanley
Maorgan Stanley

Communications
Fimancial
Financial

Energy
Communications
Communications

Energy

Energy

Energy

Industrial
Communications

Financial
Financial
Financial

Energy
Energy
Energy

Technalagy
Technology
Communications
Fimancial
Financial
Fimancial

Energy
Energy
Energy
Energy
Energy
Technalagy

Communications

BEEEEEEEE BB EEEEEE e EE BB EEEEBEBEBERERER

S&F Rating Mext Call Date

MR A
BE- s
BE- LT
BE- A
BE- L
BE- A
BE- s
Hia s
B+ LT
B s
BB+ M
HiA LT
HiA s
LTS M
HiA LT
HiA s
LTS M

snawmier, Mon-cpclic
Consumer, Cyclical

snaumer, Man-cyclic
snsumier, Maon-cpclic

Consumer, Cyclical

snsumer, Maon-cyclic
snsumer, Mon-cpclic
srsurmier, Mon-cyclic
snsumer, Maon-cyclic

snaumier, Mon-cpclic

snsumer, Maon-cpclic

snaumier, Mon-cpclic

0.00%
7.32%
0.00%
0.19%
2.90%
197%
0.00%
0L00%
TREY
5.01%
5.01%
B.52%
0.00%
0L00%
0.00%
10.16%
10.16%
10.16%
0.00%
S.40%
5.40%
B.55%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
15.49%
15.49%
BO9T7%
0.00%
17.85%
162%
E.A40%
E.A40%
G.A40%
0.00%
0.00%
0.00%
0.00%

7AED %
7.000%
7.000%
7.000%
7.000%
2.000%
7.000%
0.000%
10,000%
10,000 %
2.000%
0.000%
0.000%
0.000%
0.000%
0.000%
0.000%

(519,000}
[$191,250)
(571,250}
($27,750)
(308250
[$107.000
(56,500}
(54,500
(§75,220)
(5144000
(§47,875)
(576,80}
($13,600)
(531,650)
(512,600)
(3117450
CHES, 100}
($125.858)
[$226.800)
(135,500
(§55, 7020
(68,775}
[$100,500)
(554,750}
(§76,500)
[$162.00M
(579,063}
(512,000}
(5457500
(577,700%
(545,000}
(577,625}
(5§42, 5040)
($45,000)
(531,000)
($51,430)
(54,560}
[$188.420)
(525, 2040)
($35,100)
(543, 200)
[$117.096)

Principal Cost

181,01 1,000)
181,020,000)
181,061, 80%)
182,727, 508)

[$935,283)

[$885.394)
181,140,717)

[$280,13m
181,000,000
181,628,568)

[$814.284)
181,278,000
1£3,000,000)
151,000, 000)
15,000, 000)
1£2,512,500)
153,000, 000)
152,000,000

£18.936
$106,B98
£71.957
£28 065
308,023
$108, 756
£57.542
$15.650
£73.854
141,116
48011
£75.798
18,981
£31,.596
17,991
$119,025
85 450
£125.71
$231,725
142,103
£55.629
$58 428
$104, 360
£55.033
£85.127
164,707
80,928
£17.382
£45.204
£7R.012
£41,765
£71.736
43170
£45.518
£31,.348
£50, 768
£54,149
$187.581
41,766
£34.452
544,784
£116, 768

Market Value

41,000,000
41,000,000
41,123,608
42,886,675
$989,717
$959,777
41,236,542
$303,674
$61T7,B30
41,734,947
EET 474
41,308,000
43,162,000
31,097,500
45,315,000
44,460,250
54,058,970
41,019,780

Total int.

Acorued

£62,017
48 644
S188, 766
478,226
£161,269
S165,722
£191,8M1
4520

30
£256,509
127,655
£129,967

50

30

50

50

30

50

3-Oct-12
8-Feb-12
B-Mar-12
14-Dec-12
S-Mar-12
12-Dec-12
20-Jul-12
19-Apr-12
9-Aug-12
16-Haw-12
18-Jan-12
S-Sep-12
H-Sep-12
S-Mov-12
19-Apr-12
13-Jul-12
22-Feb-12
11-lan-12
10-May-12
14-How-12
1d-Awg-12
12-Sep-12
T-Dec-12
3-Aug-12
22-Mar-12
1-Mar-12
T-Sep-12
2B-Mar-12
11-May-12
28-5ep-12
10-May-12
S-Dhec-12
26-0ct-12
23-Mar-12
13-Doec-12
8-Aug-12
4-Apr-12
25-Jan-12
12-Oct-12
20-lan-12
25-har-12
22-lun-12

Closing Date

22-fug-12
22-Aug-12
17-5ep-12
S-Sep-i12
2-Aug-12
5-5ep-12
S-lun-12
IMay-12
T-fug-12
22-Feb-12
22-Feb-12
2-Apr-12
2d-Sep-12
S-Mov-12
2-5ep-12
28-Jun-12
18-Jun-12
26-Jul-12

.50

.50

47.50
1B.50
137.00
2675
2825
17.00
ERE |
3600
3830
3EA4%
17.00
21.10
1B.00
10.44
S.40

8917

4E.50
5072
27.51
2010
21890
17.00
22.50
2875
16.00
1525
2220
20,00
15.00
17.00
20,00
3100
51.4%
54.56
2.8
2800
5.20
12.00
1561

Entry Price

£101.10
$102.00
£34.50
£94.50
£94.50
9225
£92 25
9223
$100.00
410525
$105.25
4106.50
£100.00
100,00
£100.00
£100.50
100,00
£100.00

Maorgan Securities LLC.

9.47

2875

47.497
1871
136.90
27.1%
877
.3
1593
15.x8
EE R

7.90
2373
21.06
2570
10.58

9.1
B5.82
47.38
5057
27.40
2087
2.0
18.92
1288
2943
2318
15.07
22149
18.56
13.86
17.27
2.0
31.35
50.77
54.15
G253
45.41

5.10
12.44
15.57

Closing Price

£100.00
£100.00
£100.00
£100.00
£100.00
£100.00
£100.00
£10:0.00
£61.78
£112.13
11213
£10:9.00
£105.40
£10:9.75
L1065, 20
17477
$135.30
£50.99

($64)
$5,648
707
4315
15227
$1,756
1,042
47,150
($1,365)
(42, B4)
$136
($1,062)
45,381
{554}
45,351
$1,575
$350
1§137)
£4,925
42,631
(§163)
i§27a)
3,860
$m1
48,627
2,707
1,876
$5,382
(§545)
$312
($3,236)
(45, B49)
670
$4,518
$349
(8661
(5411}
(5243
16,566
(§64a)
1,584
(§30m)

(5172,079)

£52,017
$2E 644
$250,565
$636,593
215,703
240,104
L287,704
$6B, 765
(8382,170)
$£362,97%
180,845
£159,557
$162,000
$497.500
315,000
41,955,750
41,058,970
{8980, 220)

EFTA01144215



Global Investment Opportunities Group

. Morgan Securities LLC.
Account Position and MTM Summary (2012 Closed Positions)
Prepared for Financial Trust as of March 29, 2013

Global Investment Chooortaniiies

14-How-12 15-Jun-2043 600,000

Prudiential Financial imc 06152023
T-Feb-12  (8-lan-2015 1,000,000

Royal Bk Scotind Grp Plc L5

[4595,064) $501,500 $2,063
I-fug-11 O07-Feb-2013 2,000,000 5g Structured Products s

£100.25 £3,504
(4966, 000 41,030,000 £36,051 £103.00 100,051
182,000,000 £2.211,600 0 £110.58 $211,600
16-Mar-11 30-Jun-2012 5,000,000 Sg Structured Products ST (5,000,000 45,277,500 i £105.55 LI77.500
0-Jan-12 Perpetual 2,000,000 Southern Cal Edisan - 02812022 {51,983,320) $2,035,000 £10,06% £101.75 $61,748
11-Jan-12 Perpetual 325,000 Southern Cal Edisan - 028012022 [$324,604) 326,625 £451 £100.50 £2,473
U5, Fixed Income Pil

35,369,087

EFTA01144216



Global Investment Opportunities Group
Account Position and MTM Summary (2012 Closed Positions)

Prepared for Financial Trust as of March 29, 2013

Maorgan Securities LLC.

GI1O)

Global Investment Chonortaniiies

Internaticnal Fixed Income

Total Int.
Accrued (%)

Entry Price Closing Price

[Loscal)

100.38 3,641

53,6841

Trade Date  Matwrity Faor Amount S&F Rating Currency Principal Cost (5) Market Value {5) Closing Date PL

Braskem Finance Ltd
International Fixed Income F/L

Municipal Bonds Non Taxable

Total Int.
Accrued (%)

Entry Price
{Locall)

Closing Price
[Loscal)

Trade Date  Matwrity Faor Amount S&F Rating Mext Call Date Coupon Principal Cost (5) Market Value {5) Closing Date

20-Jun-12
B-Mar-12
16-Feb-12

15-Jun- 2034
#-Mar-12
-Mar-12

1,000,000
1,000,000
1,000,000

Myc Mun WiarfSwr-Ff
Pr-Ref-A

Pr Agueduct-A-5r Lizn

06152022
0780172022
Q022

1.750%
5.125%
5.250%

[$588.170)
($582.500)
[$574,74M

21-Jun-12
21-Jun-12
16-Feb-12

(436700
4,000

Municipal Bonds Non Taxable PIL

Mortgage and Asset Backed

Total Int.
Accrued (%)

Entry Price
{Local)

Closing Price
[Loscal)

Trade Date  Matwrity Original Face S&F Rating Mext Call Date Coupon Principal Cost (5) Market Value (5) Closing Date

25-Diec-2034
20-Jul-2036
¥5-Jan-2017
25-Now-2034
25-Feb-2005
35-Jun-2033
20-Apr-2033

Mortgage and Asset Backed PIL

Listed Preferreds

Trade Date  Maturity
H-lan-12 02152042 30,000
E-Mar-12 Perpetual 17,000
29-Mar-12 Perpetual 28,000
T-hun-12 0fM 212042 10,000
B-Sep-12 Perpetual 217,000
B-Sep-12 Perpetual 25,000
G-Mlary-12 Perpetual 11,291
O-Mlary-12 Perpetual 45,712
G-Mary-12 Perpetual 34,997
G-Mlary-12 Perpetual 35,890
O-Mlary-12 Perpetual 41,110
13-5ep-12 Perpetual 15,000
13-5ep-12 Perpetual 10,000
12-5ep-12 Perpetual 51,000
13-Jan-11 Perpetual 39,250
13-fug-12 Perpetual 40,000
2B-5ep-12 Perpetual 45,000

Wfmbs 2004-Ee B1
Bafe 2006-G 245
Boams 2007-1 2412
Bsabs 2004-406 M1
Cmsi 2005-1 B2
Malt 2003-4 B
Sernt 2003-1 B1

S&F Rating
Aegan Ny BBE
Alexandria Real Estate £ g
American Capital Agency LY
smerican Finandal Graup BAEE
Annaly Capital Mgmt LY
Annaly Capital Mgt Wia
Annaly Capital Mgt Wia
Annaly Capital Mgmt LY
Annaly Capital Mgt Wia
Annaly Capital Mgt Wia
Annaly Capital Mgmt LY
Apolle Residential Mige Wia
Apolle Residential Mtge LT
Bank OFf Mew York Mellon BER
Earclays Bank Plc ERE
Capital One Finandal Co BBE#
Chl & Assooiates Prop HiA

011252018
032002020
03252018
06252013
08252014
12252014
042002013

Par Amount

£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00

Coupon

B.O0%
E.45%
B.O0%
G3E%
7.50%
7.50%
T63%
163%
763%
T63%
163%
B.O0%
B.O0%
5.20%
B13%
E.00%
E.63%

{81,493,827)
{51,647,555)
{51,165, 00E)
{$1,051,316)
151,719,58E)
{$1,033,474)
($1,076,153)

31,629,055
41,736,477
41,199,332
41,175,583
41,678,808
41,153,265
31,204,376

Principal Cost (5) Market Value (5)

[$500,000) 499,000
[$925.000) $902, 060
(700,000 701,288
(3250000 $250,E80
[$675.000) 671,733
[$625,000) $621,225
[$282.275) 279,170
51,167, B00) 41,153,880
[$874,925) 4863376
[$897 25 586,591
51,027, 750) 31,016,602
[$375,000) 375,570
[$250,000) $250,390
151, 275,000) 41,260,872
{%$1,002,563) $1,013,742
(51,000,000 905,720
[$375.000) $376,635

528,500
£161,166
81,684
£84.420
201,537
£115,797
£58,183

Dividends
Received (%)
0
0
a0
0
0
40
52,690
£11,13
48,339
48,552
40,796
40
0
0
£139,521
0
0

29-Naw-12

29-Naw-12
4-Oct-12
E-Mov-12
B-Mov-12
E-Mov-12

13-Aug-12

Closing Date

T-Feb-12
25-Mar-12
16-Apr-12
19-Jun-12
18-Sep-12
14-5ep-12
14-Jun-12
12-Jun-12
1Z-lun-12
11-lun-12
T-lun-12
25-5ep-12
25-5pp-12
25-5ep-12
19-Oct-12
14-5ep-12
B-Oxct-12

Entry Price
[Local)
25.00
2500
25.00
25.00
2500
25.00
25.00
2500
25.00
25.00
2500
25.00
25.00
2500
2554
25.00
2500

16010
208,707
160,448
$235 GAE
5186405

51,321,511

Closing Price

[Loscal)

2495 ($1.0000
2438 (422,940
2505 1,288
2509 SE80
2488 (43,267
2485 (43,775
24.73 ($415)
24.70 (427000
2467 (43210
24.70 (42,907
2473 41,345)
2504 570
2504 340
2472 (514,127
2583 £150,708
24.89 (44,2800
2811 £1,635

EFTA01144217



GI1O)

Global Investment Chonortaniiies

10-Jul-12
10-Jul-12
10-Jul-12
10-Sep-10
S-Mow-12
1-Oet-12
18-Jul-12
S-Oet-12
B-Drec-12
Hh-Jun-12
17-Jan-12
2-0et-12
2-0ct-12
2-Apr-12
20-Bug-12
20-Bug-12
S-har-12
16-Jul-12
16-Jul-12
3-Apr-12
3-Apr-12
20-Mar-12
14-5ep-12
1%-8pr-12
28-Feb-12
I-Jan-12
1d-Aug-12
25-0ct-12
T-Aug-12
B-May-12
11-Jul-12
G-fAug-12
G-Aug-12
G-fug-12

Perpetual
Perpetual
Perpetual
1302040
Perpetual
Perpetual
Perpetual
Perpetual
120012052
OA020582
Perpetual
101152052
1152052
04152042
Perpetual
Perpetual
Perpetual
Perpetual
Perpetual
04152042
0152002
03012032
Perpetual
Perpetual
03152042
Perpetual
Perpetual
Perpetual
Perpetual
05152015
Perpetual
Perpetual
Perpetual
Perpetual

15,832
6,140
12,027
30,000
20,000
10,000
40,000
25,000
25,000
25,000
30,500
8175
21,821
37,000
40,000
45,000
50,000
6,574
6,426
9,905
11,085
18,600
40,000
27,000
170,000
20,000
25,000
25,000
30,000
4,000
10,000
10,000
31,7700
300

Global Investment Opportunities Group

Account Position and MTM Summary (2012 Closed Positions)

Prepared for Financial Trust as of March 29, 2013

Chesapeake Ladging Trust
Chesapeake Lodging Trust
Chesapeake Ladging Trust
Citigroup Capital Xii
City Mational Corp
Cobank &b
Ddr Comnp
Criscover Financial Svs
Entergy Arkansas Inc
Entergy Louisiana Lic
First Bepublic Bank/Sf
General Elec Cap Carp
General Elec Cap Carp
Hartford Finl 3ves Grp
Jpmorgan Chase & Co
Jpmorgan Chase & (o
Kimeo Realty Corp
Kimoo Realty Corp
Kimeoo Realty Corp
Iifa Financial Inc
ifa Finandial Inc
Hextera Energy Capital
Prc Finandial Services
Pric Financial Services
Raymand lames Financial
Realty Income Corp
Regency Centers Conp
Regions Financial Carp
5l Green Realty Corp
Thompson Creek Metals Co
Vomado Realty Trust
Wells Fargo & Company
Kilroy Realty Carp
Kilroy Realty Carp

B8+
HiA
HiA

£25.00
£25.00
£25.00
£25.00
£25.00
£100.00
£25.00
2500
£25.00
£25.00
2500
£25.00
£25.00
2500
£25.00
£25.00
2500
£25.00
£25.00
2500
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
£25.00
40001
40,01

1.75%
7.75%
1.75%
7.88%
5.50%
B.25%
E.50%
E.50%
4.90%
5.25%
E70%
4. 88%
4.838%
7.88%
5.50%
5.50%
E.00%
5.50%
5.50%
B.O0%
B.O0%
5.70%
5.38%
B.13%
E.00%
E63%
E.00%
E.38%
E.50%
E.50%
5.70%
5.20%
E38%
E.38%

[$5920,825)
[$153,500)
[$300.675)
(750,000
(4500000
1E1,000,000)
181,000,000)
[$625.00M
[$625.000)
[$625,000)
[$762.50M
[$204.475)
[$545,525)
[$925.00M
151,000, 000)
151,125,000)
181, 250,000)
[$164.350)
[$160,650)
[$247.625)
[$277.375)
[$455,000)
151,000,000
(3675000
184, 250,000)
[$500,000)
[$625.000)
[$625,000)
(750,000
(100,000
(4250000
(250,000
(792,500
(47,500]

82541
$154, 765
$3200,69%
3852300
487,300
41,039,600
£008 160
630,900
$621, 800
$649,025
$TERAT
$203,E57
£543, 561
975,838
£906, B0
41,121,850
1,228,100
$161,083
$157.B20
246,135
275, Bak
547,240
906,480
678,158
44,301,000
499,500
$624, 000
617,475
FTAE 00
84,524
$247,250
249,790
777,030
£7,295

50
0
30
£107,461
30
30
50
30
50
50
30
50
50
30
50
0
30
50
0
30
50
0
30
30
50
30
50
0
30
50
0
30
50
0

27-Jul-12
26-Jul-12
24-lul-12
19-Cet-12
12-Drec-12
25-0ct-12
&-Aug-12
26-0et-12
20-Dec-12
16-Jul-12
N-tan-12
26-0ct-12
25-0ct-12
2-May-12
T-5ep-12
G-5ep-12
28-Mar-12
T-Aug-12
&-Aug-12
27-Apr-12
26-Apr-12
16-Apr-12
4-COct-12
S-May-12
1-Mar-12
8-Feb-12
2B-fug-12
1-Drec-12
16-Aug-12
29-May-12
24-Jul-12
13-Aug-12
28-fug-12
17-Aug-12

2500
2500
2500
2500
25.00
100,00
2500
25.00
2500
2500
25.00
2500
2500
25.00
2500
2500
25.00
2500
2500
25.00
2500
2500
25.00
2500
2500
25.00
2500
2500
25.00
2500
2500
25.00
2500
2500

Maorgan Securities LLC.

2512
2521
2500
2B41
24.37
102,96
241
2520
24,86
2596
2502
24.90
2491
2637
2492
2493
24.56
24.50
24.56
24.85
2487
2544
4.9
2512
2530
24.98
24.96
24.70
24.77
2112
2472
24.98
24.51
24.32

(512,700
538,600
(811,640
55,100
(43,4000
$24,025
601
(£ana)
(41.864)
$50,838
(43,2000
(43,9500
(521,900
(43,267
($2.B21)
(51,4495
($1.47E)
58,240
(33,5200
£3,159
£51,000
(54000
(41,0000
(47.525)
(46,5900
[$15,476)
(42,7500
($210)
[$15,470)
($205)

Listed Preferreds PIL 372,877

EFTA01144218



GI1O)

Global Invesiment Chooortanities

Trade Date Value Date

Bought

Motional

Global Investment Opportunities Group
Account Position and MTM Summary (2012 Closed Positions)

Prepared for Financial Trust as of March 29, 2013

Fix Date

Contract Spot

Contract Forevard

Closing Date

Maorgan Securities LLC.

Closing Rate

12-Dec-11
2-Haw-11
2-Feb-12
21-Jul-10
19-Jun-12
18-Jul-12
1¥-fug-12
20-5ep-12
3M-Aug-12
23-Oct-12
21-Haw-12

Trade Date

25-lan-12
20-Bpr-1E
20-Bpr-1E
16-Mar-12
16-Mar-12
1-fug-11
1-Auwg-11

G-Feb-12
G-Feb-12
G-Mar-12
25-hul-13
23-hul-12
23-Aug-12
1-5ep-12
24-Oct-12
S-Mow-12
26-MNow-12
19-Dwec-12

Forward Contracts /L

Enpiration

24-Jan-13

22-May-12
22-May-12

18-Jun-12
1%-Jun-12
13-Aug-12
13-Aug-12

FX Options PFiL

Trade Date Expiration

27-Jun-12
27-Jun-12
10-Jul-12
10-Jul-12
1-May-12
1-Mlary-12
1-Mlary-12
10-Jul-12
10-Jul-12

12-Mow-12
12-Mow-12
12-Mov-12
12-Mow-12

13-Aug-12
13-Aug-12
13-Aug-12

11-Dhee-12
11-Dee-12

Commodity Options PiL

SGD
SGD
SGh
Drjubs Cornt-F3
XN
MM
MXN
XN
CHF
MXN
XN

Direction

Direction

3,249.250
3,183,000
3,115,000

11,990,000
12,900,000
12,900,000

Currency 1

Commaodity

UISC
UIsC
s
UISC
UIsC
s
UISC
s
s

ush
Uz
ush

Uz
ush
usn
Uz
ELIR
usn
ush

2,500,000
2,500,000
2,500,000

530,904
572,213
576,356
S04, 7E8
10,000,000
94,089
o477

Currency 2
Motional
195,000, 000
5,000,000
5,000,000
1,000,000
1,000,000
100, 000, D00
100, 000, D00

125,000
125,000
100,000
100,000
250,000
250,000
250,000
100, 000
100,000

G-Feb-12
6-Feb-12
6-har-12
16-Jul-18
23-Jul-12
23-Aug-12
-Sep-12
24-0et-12
S-MNov-12
26-Now-12
19-Diec-12

Strike

1.300%
12734
1.2464

136858
13.2367
131816
1292895
1.201
12.9422
13.0382

Currency Notional

12,062,500
15,812,500
B.000,000
11,950,000
25,000,000
25,000,000
35,000,000
7,950,000
11,900,000

1.2997
1.2732
1.248

13.7248
13,2687
13.2124
1296785
1189
129747
13.063554

25-Jan-12
2-Feb-12
9-Feb-12
28-Jun-12
19-Jul-12
17-Aug-12
H-Sep-12
23-Oect-12
2-MNov-12
21-Now-12
18-Diec-12

Closing Date

19-Jun-12
19-Jun-12
B-fug-12
8-Aug-12

Closing Date

12-How-12
12-Naw-12
12-How-12
12-How-12
12-Naw-12
12-How-12
12-How-12
12-How-12
12-How-12

Griginal
Premium (£}
$125.734
{526, 500)
$26,500
18172000
17,200
($413,613)
$413.613

Griginal
Premium (£}

£1,087,500

{§75,000)
$184, 000

(5184, 0000
$136. 250

$136. 250

(5200, 000)
$233.000

(5233, 0000

1.27
1.25
1.25
120.94
13.24
1218
12.93
1294
1.1
13.04
12.73

$58,472
$53,755
(47.202)
41,955,738
$34, 650
£6,424
$21,405
14972
[$84.812)
(44,5850
425,686

32,063,407

Closing Premium

Closing Premium

{5)

ggEgE

($1,012,500)

ggege

£125,734
[$26,500)
526,500
(517, 2000
[541,194)
(£413,613)
413613

267,340

PiL

£1,087, 500.00
(575,000.00)
$184,000.00
($184,000.00)
($876,250.00)
$136,250.00
($200,000.00)
$233,000.00
($233,000.00)

572,500

Total 2012 ML

gan Chase B Cao.

59,106,574

EFTA01144219



| Global Investment Opportunities Group Bl Morgan Securities LLC.
GI O Account Position and P/L Summary (Disclaimer)

i | et e 0 et i B Prepared for Financial Trust as of March 29, 2013

IMPORTANT INFORMATION

RS Corcular 230 Ducosure: [ Chase & Co. and (ts affliates o not provioe tax This matenal should not be regarded s research or a I Morgan researcn report. Gpinians
acdvice, Acoordengls, any disoussen of U5, tax masters contained herain (including any exprasied herein may differ fram the gpinions expresied by cther arem of.. Pburgan, induding
attachmerts] is nat interded or written 10 be used, and cannot be used, in cannedicn with resmarch, The inyestment strafegees and wiews stated here may doffer from those expresed for
the promotion, marketing or recommendation by anyore wunatfillated with [ chae ather purposes of in other contexts by other [l Morgan market strategists.
& Ca, of any of the mattern sddretied herein or for the purpose of avoiding UL, tax-related -Mclrgarl Sedurities LLC may act & a market maker relevant fo sbructured produdcts ar option
penaltios. products and may engage in hedging or other cperations in such markets refevant to it strocured
Each recipient of this presentation, snd each agent thereaf, may deiclose to any pericn, product ar cptices exposures. Structured products snd aptions are ot irsured By the Federal
without limitation, the WS income and franchise tax treatment and tas structure of the Depasit ireurance Corporation (FONC), the Federal Reserve Eoard, or any ather governmental
transactions describied herein and may disclose all material af any kind (induding opinions agency.
or ather tak analyses) provided to eadh recplent irsofar as the materiak relate ta a WS, In dirission of options and ather strategees, resutts and ridis are based solely on hypothatical
intomme or franchae tax strategy provided to such redpient I:rp'_Chm& Lo, and examgles cied; actual results and rshs will vary depending on specifec droumstances. Investors
ity subssdiaries, are urged ta cansider carefully whether aption or option-relsted products in general, s well as the
Bank products and serdces are offered by [ chase 2ank, [l and it affiliates. products or strategies disoussed beren are suitable to thelr needs. In actual transacteons, the
Securities products and services are offered by [l Morgan Securities LLE, member NYSE, dlient’s caunterparty far OTC derivatives applications is [ Chose bank, [l London
Finka and SIPC. [l Morgan Securities LLC is an affilate of [ cnase ank, [l branch. For a copy of the “Characterkstics and Risks of Standardized Ogptions” bookles, please
and ather affiliates globally ad bacal begislation permits, FDIC irsurance and domestic deposit Enntact yaur . Bargan Adviscs,
preference are not appdicable to deposits or ather ablgations of our bank branches or Real estate, hedge funds, and sther private investmerts may not be sustabie for 28 indivedusal
banking affilistes outside the United States irvestors, may present ssgnafcant risks, and may be sold or redesmed a1 more or b then the
In thie United Kingdom, this material s approved by . Morgan international Bank Limeted original amount invested, Private investmerts are offered only by offermg memoranda, which mare
(IFMIE] with the regstered offioe located at 125 London Wall ECEY 54J, registered in fully describe the posile risks. There are no assurances that the stated irmoestment objectives of
Erglard Mo, 03838766 arwd is authorsed and regulated by the Finarcial Services Authority, any inyestment product wall be met. Hedge fursds or furds of hedge funds): often engage in
Ini addition, this material may be distributed by: [ chae 2ank, [l (Face) leveraging ard other speculative investment practices that may Increase the risk of Investment
Paris brarch, which i regulated by the French barking sutharities Austarité de Contrale I, cam be highly iBSguid; are fof reguired 1o pravide perodss pricng or valuation infarmatsan ta
Prudentiel and Autarité des Marches Financeers; [l Morgan (Sulsse} 54, requlated by the mvestors; may ol complex tax structures and delays in dstributing Important tax information;
Swvaivs Financial Market Supervisory Awthority: IPMCE Dubai brarnch, reguiated by the Dubai are ret sulbject o the same regulatory requirements a3 mutual funds; and often charge high fees,
Fanancial Serdces Autharity; FMCE Eahraln branch, Bopnsed at a corventional wholesale Furthier, any number of conflicts of interest may exist in the context of the management andtor
bank by the Central Bank of Bahrain {for prafesssnal clients anlyl IPMCE Hang Kang aperation of any hedge fund,
branch, regulated by the Hang Kang Monetary Sutharity and IBJCE Singapare branch, I the LIS, Mutusl Funds are distributed by Distribution Services, Ing,
requlated by the Monetary Authorty of Singapare. which is an affiliate of Chase & Co. Affiliates of Chase & Ca. receive fees
This material i not intended a3 an offer or solicitation for the purchase ar sabe of any For providing waricus services ta the funds, Cofl [ Distribution Services at 1-800-4080-
financial irstrument. [l Margan Securities LLC or s brokerage affdiates may hold a annt ar wisit | o the prospectus. investors should carefully consider the
prastsan ar act gy market maker in the finargial irstrumerts of any isseer distused herein o nvestment abjectives, risky, charges ard experres of the mutusl fursds befare irresting, The
act a5 an wnderwriter, placement agent, advisor or lender to swoh isswer. The viess and prospecius contaens this and other iInformation about the mutual fund and should be read :arciul,'
strategies described Berein may et be sustable far all investars, The distussan of loans or befare investing,
other extensions of credit in this material & for lllustrazive purposes only. Ko commetment to 45 applicable, portiors of ratuad fund performance information may be provided by Lipper, a
lend should be construsd or impdied. This material is distriouted with the understanding that Reuters company, subject to the following: @ 20012 Reuters. All rights reserved. Ay copying,
we are rat rendering sccounting, begal or tan advice, Estate plannang regquires legal republcation or redstribution of Lpper content, including by caching, framing ar similas means, iy
aasistance. You should consult with your independent advisors concerning such matters. eapretdy prohibited without the prior written corgent of Lipper. Lipger shall net be lable for ary
We believe the infarmation cantained in this matessl to be relisble but do ot warrant is erroes ar delays in the tontent, or for any sctiors taken in relisnce theresn,

HOT AN QFFICLAL CORNFIRMATION

For informational purpases only. This repon dioes nol represent an oflicial account of the: holdings, balances. or irarsactions made in your account and s being provided at your request. Flease refer fo your monthly account statement far the official record of al of your
apcourt activitios. For question, please call your | Mogan rearesentative.

Thex tollosing & baing proyided for irdomational puposes only and'or in response o your equest. Inlormadion contained in this message and ary accompanying documantation, ircluding bué not imiled 1o any research, market valuations, statemoens., confirmations,
calculatons or estimaies, i beleved to be relable, Dl we do not waman s completeness of accuracy. Opinors and estimates consibute our judgment and are subject 10 change withoul notice. Past peformance s not indcalive of futune resulis. This matenal is not imended
as an oter or solidiation lor the purchase or sale of ary linancial instrument. The broser-dealers andor their afiliates and employess may hold & posilon o acl as market maser in the inancial instruments of any issuer discussed heren o acl as undersmiter, placemant
agent, advisor or lender to such Esuer. Valuations prosided reflect price esimates on the dabeds) specilied

Alhough informanton in these documents has been obtained from sources belieed to be miable, JPWorgan Chase & Go. and ks aflates do not guaranioe its accuracy or complotenass and accept no lianlty for ary direct ar consequental ksses arsing Trom is use.

This informatian s for the scle usa of the person to whom s addressed, and may be privileged and corfdential Ary use. dsinbution, or duplicalion by aryono other than the addresses & pronibied. H you receiva this in amarn, ploass notéy tho sender immaediately and return
it by il

(0 303 IPMorgan Chase & Co.
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