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Global Investment Opportunities Group

Account Position Summary
Frepared for Financial Trust as of August 319, 2012

Current FY & Commuoslity rates EAGLSD 217188 EEIEE] 168197 GEMED 15878 [T ¥
HPTUSD 1535.85 HPDASD 629.75 EURASSD 1.2583 USDELR ap05z
USDEHF 09543 USDCAD 0.5854 AUTAR D 1033 USDNCK 57581
Forward contracts
- L - = t Current Al
Trade Date Bowght Motional  Fixing Date s Contract Forward Rata oot opet  Cumren urrent Ml iLoss (UsD)
Rate Rate Paints Foarsanrd
Vi-fua 1 I1-4mp-12 [T 12, $0L K0 us 0,35 HE=EH 151816 12N 13,1584 0108 [T 1bE
IBug 12 5Now-12 CHF 11,390,000 EUR 10,000,000 5-How-12 1.2 1.1950 13008 00005 12003 5 (13,zz5)
Open Forward oniracts Mark-to-Market 5 {11,453

e a _ " Currency 3 S Cuarrent _ o n

Trade Date Erpiry Date Direction Currency 1 Motlensl Cuirremcy I i Ersanimm () Pommy Galn/Loss (USD)
8-Aug 12 0B-Cci-13 Bought IFY Put 10,000,000 0.3 CAD all 534750860 -3322% $405,126.18 & 17,318
B-Aug iz 0B-Oxt-13 sald IPY call 10,000,000 763 CAD Put AR Exp KI G69.65 §347,508.60 1.322% 433888236 § 28,926

Open FX Options Mark-to-Markot 105,248
- . -

Trade Date  Expiry Date  Direction Notional {Bis) Sirike Unelerlying Barrier p?_:’;"::" “m ...I:.":s:. ;r:;:';‘ Galn/Loss (UISD)
i-lured 12-How-1 2 4oid BHENT Fut 125,000 [ UNIT BARREL — SLOBE300.00  S016% ETIE T 10710018
7-dunA2 12.MewA 2 Bought BRENT call 125,000 1265 LINIT BARREL ' 475,000.00 oA $10B426.09 & 13,427
10412 12 Mo 2 seld BRENT Put 100, 000 B0 LINIT BARREL o $1B4,000.00 2.300% finmse & 173,704
10412 12 Mo 2 Bought BRENT call 10, 000 a5 LINIT BARREL - 4184,000.00 A.540% $173722.58  § {10,277
10412 110012 seld BRENT Put 100,000 0.5 LINIT BARREL —— $233,000.00 PETH 463678 & 206,013
1W-Id-12 11012 Bought BRENT call 100,000 119 LINIT BARREL - 4233,000.00 -1.550% [EETEET R 5,545
1012 -Feb-12 Sold BRENT Put 1000 79 LINIT BARREL P $327.000.00 4.139% SB2 857 % 264,450
10-Jud12 a8-Tab-11 Bought BRENT call 100,000 1185 UINIT BARREL S127.000.00 2 759% $326,106.55 % 15

Opan Cammsodity Opthors Mark-to-Markot 3 1,685,047

Initial USE
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Iritial USDH

Cost

Face Amourt

inigial Lewvel

Curranl
Iridin Lavel

Total nt, Esrned

Entry Lewel

Current Price

Trade Date Maturity Bulter Unedarlying Caat Fack Amount  Initial Level Coupon  Current Spot Entry Lewal  Current Price Gain/Loss (USD)
2600111 2-Mow-12 2% DR -$1, 000,000 1,000,000 JEETE 9, 750% 13,199 10 ) JEFNE] * FEEF
Dpiedi FX Notas Mark-to-Market -1 23,534
Fixed Income
. Imitial USD alifie - Total Iat. .
SEP Rating = Face Amount ST Current Mid YTW Earmad Currendt Mid

TRl 12 o8- Jan-2015 BE-= Rigal Bk Scotlnd Grp Pl 558,000 1,000 D0 FRE ush 5.050% Mo 459 32B.615.67 9500 101.M H 73,742
24-0t-11 15-Feb-2016 B- Hiea Ing -$1, 520,000 1,300,000 Jos 111e] 5.500% Mo Bu% pLEREERE] TOLBH) 10 A0 ] TR, 2BG
2E-Apr-19 A-May-2071% bo- i Group Inc -$d, 125,000 5,000,000 sk LR b Mo 20444 049 B 1.0 H 1059084
B-mlar-11 M-Rar-2017 ] Amarican dxle & Wig Inc -SE 15,065 2,500,000 a8 ush 1T Mo 4.m $207 480,90 161 RLC R ] a1.500
22Tk 15-lan-2018 Bg- - Frg Energy Inc 51,001, 500 1,000,000 4.3 usn LEES e 500 anoi.as 1S 0L ] RRLNE
10-hday-12 TE-Donc-302 BEE- Lleryds Tsh Bank Fic 51,237, 500 1,500 000 31.30 UsD 9.BTE%H Mo 6.3% $45671.88 10250 11262 1 107,532
13-Det-10 15-Dignc-2035 Rapainlc OF Argentina -§318,000 10, 000, D00 %0 ARE Mo $136,E527 3.180 205 3 33,827
Ze-Jan-12 15-Dac-2035 Rapainlic OF Argantina -$1,038, 750 T.500,000 usD Mo 000 1285 1143 % (181,BTE)
Tddan-11 Perpsatual BE-= Bank O America Cong -$2,1055, 000 2,000 D00 4.47 usD 815N Vs 643 $265.770.83 10235 107.95 3 370,751
15-Jur-11 Perpetual o Ipmorgan Chase & Ca -2 G0, 750 2500000 4.9 sk 190 Yes 5,52 3239059004 1075 1144 H ¥56.06%
Ta-Jur-11 Perpatual (L] Ipmorgan Chase & Ca -2 675,000 £ 300,000 449 ush 190 Yes 5.52 bFEERESED] LR 11144 ] ¥o.ne
-lan-12 Perpatual bon- Sauthem Cal [dison -$2992,1 1000000 rx usn §.250% Yes 5.0% e 1500 09719 1050 H A, 265
-Jur-12 Perpetual Ao Genersl Uer Cap Corp B2 15000 21000 e [111+] AN Yes 558 $25. 013,03 TR M50 140 H 9A.90Y
Open Fixed |rcosms Mark-to-Market 3.25&625

Gain/Loss (US0)
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Global Investment Opportunities Group

Account Position Summary
Frapared for Financial Trust as of August 319, 2012

Cuarrent FX & Commodity rates EAGLSO nohes AASD 168197 GEPUSD 15875 LRI THm
AFTUSD 153285 WPDASD EZ9.75 EURLSD 1.2583 USOCLF AB05E
Martgar Last Cash Flow Date; anazez
Trade Date Maturity 587 fating """I'::'_lt"sn Griginsl Face  Cuarrent Face Coupon Principal Beceived I"’_':'IL"_'; Ertry Lewel  Currmmt Mid GainiLoss (USD)
W wowlue
13-y 12 All-A 2E.Jun-2033 £CC Malt 2034 EF 51,047,123 3,412,000 1,654,200 5E12% 522,375.08 §B,206.03 &1.00 TEO00 H 234,133
15-Aug 12 AlL-A 25-Mow-2034 ;] Bsabs 2004-Ac6 | -§1,051,316 10,000,000 186,057 0.906% §50,785.50 §1,643.56 47.00 A7.000 § 28,566
3-May 12 Prims I5-Feb-2035 Cmsi 2005-1 B2 -§1,752,413 3,364,000 200,515 5420% §55,425.01 §1B,453.97 E3.00 TZ000 }H (185,94%)
12-Apr12 Alt-A 20-Jul- 200 e Dafe J00G6-G 285 -§1,047 555 6,000,000 AT TES a517% 155,971 50 B, 50095 500 000 ] 132,088
W-lur-12 Prime 25 Lo 2007 £ Uoarns 2007-1 20 =41, 160614 Lol s Eong ek 00, 4im A0T f20.mrn LT o0 LEg60 H a1k
2A-Fusg1E Frime Eiedug-200% Cwwhl 200024 B 40 BA2S.000 1,550, 450 ERNUL b FFARFRL] Tron Froon ] ERRE
Open Mortgages Mark-to-BMarkat 13 242,751

Trada Date Matairity
h-Fai-12 20-Jun-11 %
Zil-Juin-12 4-Jul-13 20%

Initial USD

Uil ey g Lot Fack Amcunt  Isitisl Level CRFFEREY Colipan
SPx -5, 000, 000 5,000,000 150,50 usn LR e ]
SPX 53,000,000 3,000 D00 135585 UsD 10.500%

Curvest lndax Lavel O ™ pope level  Cument Prics  GalmlLoss (USD)
Earned
1406, 16 won |5 a2 % 206,072
1406.16 $62.125.00 0T % 111,685

100000 %5

Open Equity Motes Mark-to-Market

Trade Dwte

12-dud- 10

Company Shiarey Currency m:-:r:d

Pwarsha Db Agri Double Long 50,000 usD

Trade Dxte Maturity SEP Rating Campany Par Valus Shiarey Indusiry Curremcy I:‘T::ul:::ﬂd‘ Current Mid YTW T‘é‘:‘ﬂ':::‘ Emtry Lewel  Current Price Gain/Los (USD)
305010 30-0c1-2040 BE Citigroup Capital XG6Hi 25 30,000 Finandcial uso TEE% i 463 130313 F=] ZT56 11 130,003
18R 10 01-Diaz-2013 General Moters Co 50 £,000 Conaudmmer, Ceclica usD 4.T5% B 3383811 L] =72 11 (20, 304)
8.0ec-10 01-Dinc-3013 General Moters Co 50 £3,000 Cordudmer, Cpclica uso 4.75% Ho 415B.518.75 B0 57 =72 11 (E77,0EE)
13-Jar-11 Perpsatual BEE Barclays Bank Pk a5 39,250 Finamcial usD B.13% Vs 4.55 $130.330.05 2554 =62 3 133,043
BPe-12 Perpatual COls Ally Financial inc 25 46,500 Finanaial [117#] B.50% Yo F.29 50440 2140 2454 * 200, B
o-fe-12 Perpetual s Aty Financial Inc 25 HLO00 Financial L] B.50% Yeu T.a9 pLENC A ] Eaa £4.54 ] 219,365
Pl 15 Feb-2040 e Gmar Capital Trust | Fil B 00 Financial k] BAk% L} L 5250 2548 £4ED ] 151,38
Afusg1} Perpeiual LT Ipmorgan Chase & Co 25 A5,000 Financral [117¢] 5.50% Yo 1. 500 Fooa % a,658

Open Profermeds BMark to-Market £ 241,541

Current Price Gain'Lows (LSO

Funds
Codmaiinicatiors

708
51588

§14.44 3
§1L56 3

359,455
11,238

TH-0et-11 Teletonica Sa-5pan Adr -1,539 UsD 10.39%

Open Equity Mark-to-Market [ 00, 70
Tatal Retarn &
Effective 5 5 - r Acerued r -
Trade Dute Cats Plnfurity Dute Unslerlying Long/Shart Shares Spread (hps) - Dwiginal Value Industry Emtry Price  Current Price Gain'Lows (LSO

F-Jam-12 Z-Fab-12 S-Fab-13 Apps Lang 8,860 Iml 1.00% -§33,459.03 54.044,413 Technchoogy $452.480 §625.24 H 1818, 1548
Open Tofal Return Swaps Mark-to-Market
2071 Year End Open MTM ] ERETF ]
Current Open Positeans MTH k] BO2%003
¥TD 2012 Change in open MTM ] 4 871,795
202 Chosaetl procitions Gainloss 5 3,984, 051
2012 Net Performance 5 B,B55,846
2041 Met Performance 5 {741,062
Z0AD Mt Performancs 5 (1,519,350}
Performance since Inception 5 6,595,394

EFTA01146799



Global Investment Opportunities Group 1P, Margan Securities LLE.
Account Position Summary

Woebal L vetmmer 118 U pesrininniipes Prepared for Financial Trust as of August 31, 2012
Current FK B Commadity rates EAGUSD 3.7 EAULSD 1581.57 GEPUSD 15875 LISCIPY TR
KFTLSD 153885 EPOLSD BT ELIRUSD 1253 [Licalls 4B 58
UEDCHF ] WELCAD . 5354 ALDUED 1033 LS DR 5.7k
Foovrard candracis
Trade Duata Exgiry Metsonal Motisnal Finimg Date r'ur““::.hpu‘ . “ll:ul redl Hake Gainileds (USD)
123-0ec-11 G-Fekriz 323,350 usn £.500, (K} 1.3005 B S2ERT 1.2895 ] SREE
T-Mare-11 G-Fekriz a0 30000 usn £.500, (i} EFab-12 127 L8R CRNHBNT 12468 b ] 53,735
I-Fab-12 B-Mar-12 560 3,015,000 usn 500,008 Efaar-12 12854 1198 =rh ity 1.2496 ] 7.005
21-luk1g 25uk13 Djube Cornt-F3 52 500,000 a3,:37.05 usn Lor Ly b $133.60 156673750
T-lun-12 23Juk12 R 1 2,900,000 usn 3395 Z-hi-12 13,6888 137248 Lrthl e b 13,5367 ] 3,558
1uli2 23-hug-12 [Lhi] 1.2, 950,000 usn 97113 A1 13.2367 131687 =k (EREDE i 428
Cleed Forsard contracts ainloss 2 105 845

1P W Prieare Baekc® b the ket ng saive far the prisste baesking Do ises condunied by LF, Morgan Choge & Co, and e witsdanes woeidwids, |8 Bamgan Chase Bark, K8, aind |5, Maagan Trest Coo Hob. pe e beses of the FOOC_ %, Maagan
Sacurms Ire. [PPASD B & memzer of @a New York ok Exchange snd other mational ard regional exchargee PES| & the sroker-desler, mambar HASD, SIPC In adsiiicn, IPzmgen Chane & Co may opsrats vin oo ofer broker-daslen or irveviment stviory
ALt

i ol pegvingg i being st for isforvanional parpases onlp Sodlr n PERROTEE 10 F 00T FEqees]. IROITaTn conaingd in vk Wi e ar 80 00T N dooeessnaTan, i iding et it Brdted T any reseanch, markel val aie, Saeven,
confinmations, caloslaticnucr sstrmaiey, iv beleved b e relisslhe, b we da not warsens s complerienen or scourscy. Opniem end eviimaies comitivee our udgmens end se ubect 1o change withaw: notcs. Pas perfonmancs v et ndorive of futene i
Ty reteril i5 et ivtenoked aF an offer of selitation Tor the paeoeess or sabs of @iy firasoil inprement. The brober-deslers svivor veer aiflanes and nployess mayp hold o pestion oF 30 o merker maker i e fineecal atnirees of wp s dacumd
hersin o7 act s usdenariter, lacament agent, asvior or lendes oowch uuer. Valkatom provides ieflect Srice sitimaies onthe dabef) specded.

S Pefier 0 poa ¢ Ll Snane e e Anon et W e ot Qe aiies that GiTe i peioes e b et o sl lible kewmens and sigress Than seeers valuathons Trom other soumes be obtaied for The perpose of making seqeied caboulations. Tanget proes
i syt pant ed whe kis ane hased upon reseanch materiak and thene can be no aserasces Tha ese prios or peddi can be sealioed. The obligatons snd the seourites sod, ofered, or secanvasaded, Dntheding ranusl Tusdi, s no7 depasts and ane ot o Egaties
af, orardoned or quarsnised by, sny bank or thed, ner are they imured by the FO or any goeemmernial sgency.

Plarie cosbact your P, Mamgan Privats Bark for further i=fa or regarsing any iran aciicn

Mamp refer to pour ol e cannoi g that StHerent prices would mat b avellitls shew=ers a=d wogeen thaet weearsl valurtion from athar sources be oztaned for ihe porpose of making regeised cakoulatizr. Tamget srice.
i e pated wie ks gne baed upon essanch mateniak s thens can b io Berances Thal ess pros of g i can be sedlized, The obligatoss v the seourties sold, oHensd, or secamavdsaded, indedng matisl fusds, 568 7o o paits and 3 rat ohigatien
af, arardoried o quarsnieed By, &y Bank aribed, ner are they imursd by the TOKC ar ary gasemeemial sgeny.

Pl contact your 1P, Momgan Privets Bank for further info of regarding any tramaction
T information is for e e nie of the penon tostom it b sddenssd, and may be pricieges ans <ok d. Ay um, W, =r duplicrt by anpena ather than the ssdeswes & proh bried. H yom eece fe thin in ereor, pleass notify the wmnder
irrad ety and megem i by el

10 2012 P e, Chiase & o,

EFTA01146800



Global Investment Opportunities Group 1P, Miorgan Securities LLE,
Account Position Summary

kel ar ect e Qgspsesr baami jee Prepared for Financial Trust as of Awgust 31, 2012
Curreni FE & Commadity rates RAGUSD 3.TiE EaLILED 158057 GEFISD 15875 [ elll TRE
KPTLISD V53065 EFDLEGE 6375 EURLISD 12583 LSEOLF AE1.58
USDEHF £Li5EY MEDCAD 08854 ALOLSD 1.033 LD 5798

Clods Ot i WUrreiind

riy Date  Direction  Commodity Typu Motiomnal {ox) & Currancy Gainiless (WSD)

Dalw Presnium Pramium {4] Framaum
1-May-ng IFaug-12 Sl 4 UMIT RARREL I7-jun-12 §136.250.00 10900 -SLOILS000 RIS
1-May-ng I3aug-12 Sl BRENT Fut 1E5.000 0 UMIT BARREL 13- 12 §136.250.00 10900 snan ] 136230
1-May-12 13-Aug-12 Benaght BAENWT Call 250,000 140 UNIT BARREL 13-Ag- 12 -5200, 000,50 A5 §0.50 % {200, 000
Cloged Commadity Opticns Gainilass 5 '*MD,DDHE

“1P. Wiorgan Frisane Bank® is the markesing rame tar the prisate banking usises; cosducied by LP, Morgan Chase & Co., and its subsitiaries wosldwide. 18, Moman Deace Bani. K.a. and 1P, Mongan Trest Cou LA, ane membersof the R, 1P, Margan
Sacuriim Ine. (PS50 b s mamiter of the Mew York ook Exchasge a=d othar sazional and regiosal scchanges. PRSI o the broker-Zsaler, mumbar NASD, SPC. In sdetion, IPAMorgan Chone & Co.may cparbs vanoss oiter broker-dasken o irmertment
cvtiory entiin.

The following is being provided dor imfonmarticnal purpsen only asdiar in repeme fo your requet. Irdsmmaticn conisired in S messge and any sccom panyisg decumestaiion, indud isg but not lmited 5= sy reearch, marked valustiom, aismesis,
ol vt e, Calul 3t s oF estiTantes, 5 beleved Do ke e iable, Bum wi ti S0 saeeai |15 oo BETEess O Sorwnady. O IR a%d CSTRVIE Coratinue su | udgaeent and sre sebect to change without notce. Fast perfanvasce is it ndcathas of Tuten:
rewsity. T=iumateral @ not isbeeded as an atfer araolkiiatos 1o 5= purchove o wie of anp dnarcial issrumsst. The Sraber-vsl e a=d'or their afliries snd am piogse. may =oid & podtion o+ acl @ markss mager n ke i nescial niromasi ol =y
sy discugted hensn or a0 s u-d:n-udl-:f nllwutm -a-u-:ﬂl adstion of leniher naoch suer, YWalsataors peovided nofl ecr o op etimanes on the danekil spddied.

Plaaus redar in pour oM il o g that Sifferens price wooks rat = ave lizle akev=ers s=d vorgesiy b seeersl waiuaiion fom athar woress b ostaned Far ibs purzone of makng eguined calulriiem. Temgat
i e o pated yiekas ane b upon reseanch sk aed tiene can be 1o sserasoss That Thse gricss of pieids can be realized. The sbigators sl the secerities woid, otensd, or secomimesded, e uding ratugl Tusds, s 10T depasis and an
not abligatons of, or endorved or guararcesd by, anmy hank o S50 %, mor are thayg ineened By the FOAC o any gosenmancal sgancy.

Plmme <o reecs yoer LF. Morgan Prvass Dank raprawsrist ve Jor feriser isformanion or regarding asy tremaction.
Teiviformation s for the sl uie of the person 4o wham & b o, amd mary ba priwleged and oardd L sy e, or duplicaiizn by snpone cther than the addressss o prohistied. H you receiva S in erron, pleass nosdy the ender
vavaiad il p e et o by el

I} 3012 FPRAargan Chass & Ca.
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Global Investment Opportunities Group

Account Position Summary

Addoal Biiswst st Ehjgesstsanitios Prepared for Financis) Trust as of fugust 37, 2012
Cuirrast FX & Commnodity rabad HAGLED .8 HALED 1651 97 GEPLED 15878 LSLPY JalE
WETUED 153885 MPDED EI07E EUALSD 1.2883 LsnLp 058
UISCCHE n3543 LISECAD 0385 AUDLED 1233 USDHOK 5751
Trads Date Wlaturity Cosnpany Par Value Currency i e r"::::-:m Emiry Lavwwl o GT:::‘F:“
1E-Rdar-11 2-durri2 J6% o 55,000, 000 5,000,000 135668 ik L0003 14-Fabk-12 §1,350.50 100 ] § 277,500
10-Duae-10 13-Jurr12 2% L] -5 058 967 3,200,000 24.59 148 15000% 1Flun-12 By pOE=1] b § 1,054,567
13-Jare11 2E-Jublz  KNOCEED IN TEF 58 5200000 2000,000 1783 L& 25500% 23k e 20 ] § CB0E15
15-Juki1 d-fug-1d KNOCKED IN Fds <51, 000,000 1,005, (00 .04 146 1E000% E-Aug-12 1305 O] ] § (362,172
SAug-11 I-Fak-13 5% S <5, 000, 300 2,000,000 136034 144 6.250% 23fug1z Tl Y fCHe] ] § 211,600
Clazed Notes Galniloss ] AR5.G01

"LP. FMorgan Privaie Bant™ & @ marketing name for ihe preesie Sanbing bunnme conductsd By 10 Momgan Cheas & Cz., andm seinidlanacserddeide. LP. Hoegan Choe Bask, MA ardd 1P Eoeges Tt Co, MA are membem of the FOIC | P. Morgas
Seowrities ke JIFRER LS 3 member of thie Mess wark Stock Eadh ange i ooher naticnal snid regisnal cosanges, IFEE s The brober deaben, meenber MADL SR i aodimaon, IPRAgan Chase & O iy oDerane i ofher beskos Jealkiys of ieesmen
achancry arctisn

Tha dzli nEsing p far only andior in repose o yow reguat. Informat on contaned isths memage and ey but mot imRed to any rewsarth, market saleattioma, tiate menmty,
ot orns, CabuRITRING OF S50 a0, B e iendl 10 b rebabiby, Dt weE G0 o e e T O plEGERET O SOOUTRGY, O R0es 300 1 MATEE DTN Ger feh v and Are ST{ED] T change witvoet ratics. P peToemeanoe b oo indietve of funee
rewslts Thin marierial i ot miended o oas ofier or micsstion dor the purchae or sl of any fimancdasl imirumeni. The broker-dealan andscr thei atfilabn a=d smzlcyes may hold 8 gmion or act @ market makes in the limandsl iretumentof amg
bt T Gt Oussed btEie oF 01 4% wn W e T, pLE0ETHAE SR B0 R0Tar Beraler o Sed i, Valuanions prowsded refheon prko: estivanes o6 The datels spedfied

Pleans rater to your offio sl ristemeratontiom stios. We tasnct gearasbes $=a% dtierent proe mculd not be asaisble shusvhere and wggets that wvera | valustion from ofser sourom be obrisires for the purpcss of makisg recuired cakculabioes. Targes
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