= = Global Investment Opportunities Group 1P. Morgan Securities LLC.
I Account Position Summary

Cilanfual Bineansniesnt Dhjujusediidl s Prepared for Financial Trust as of July 31, 2042
Current FX & Commodity rates KAGLISD 27508 EALILAD TH1A 55 GRPUSD 1.56FE LEDaey MR
EPTLSD 1815.25 XPDUSD 550 EURLISD 123 LSOCLP 481 4
WUSDEHF 05766 USDCAD 1.0034 ALUDLSD .05 LEDHOHE 60305
Forward contracts

. . ) . S . . Contrect Spot . o Current Spot Current Current All-n _ S
Trastle Daite Expiry Bought Woticral Fixing Data Rate Contrac Ferwarnd Rale Rate Folnts Povriad Gainfloss (LSD)
15-Jul-12 23-Aug-1d (bt 12500,000 b EIFFIE] 2-fag-12 JEFITH JEFITH [ENEH 00000 JERCEH ] {5608
Open Fonsard contracts Mark-to-Market 5 15,605
" Currency & - . Curremnt 4 el
Trade Date Enpiry Duate Direction Currency 1 Currency X Basvier Gain/Loss (USD)
Matsanal Premismim
T-Auag-11 1¥-Aug-1d Baught wy Put 190, GO, TR [T [Z8] Call EELETIFEE -1 H 100,90 ] [ERERSFR
T-fuag-11 I3-Aug12 Sold Y Call 10, 000, D02 76 CAD Put Cont, K19 71 §413,612.57 2950% $000 H 413,613
Opan FX Dptions Mark-te-Market 5 L A0

Tradle Date  Ewpiry Date  Direction Typa Nistional [bisly Undartyirg Banvier “::?:“"”_I p::":'_:‘:" GalnlLoss (USD)
-2 13-Aug-12 ol URENT Put 129,000 1 LINIT BARREL . S6,250.00 1.080% ET ) 5250
-1 13-Aug-12 Baught HRENT call 40,000 140 LINIT BARREL 00O 05T1% JaEmE 8 (195,110
iz 12.Kow12 said BREHT Put 125,000 6.5 LINIT BARREL JE— §$10B7.500.00  90l6% | 640750883 § 589,560
Flun 2 12.How-12 Baught BREHT call 125,000 1265 LIKIT BARAEL £75,000.00 04T4% $9BESZIE § 3,652
10512 12-How-12 Sold BREHT Put 100,000 an LIKIT BARAEL o $184,000.00 2300% A70A4045E 8 104,535
10012 12-Bow-12 Bought BREHT call 100,000 185 LINIT B4RAEL SIB400000  -1540% | SMEE0ET S (37,.353)
10412 1-pec-12 Seid URENT Put 100,000 1.5 LINIT BARREL - $293,00000 e | dnrngn % 10178
10412 1-Bec-12 Baught URENT call 100,000 19 LINIT BARREL : 00000 -15% | BERAIE 8 30,2008
1012 05-ek-11 ol URENT Put 100,000 1 LINIT BARREL - $327,000,00 anww | gmeszon 3 1an.4r7
1012 05-Fab-11 Hrught URENT call 100,000 15 LINIT BARREL i SI00000  -RTRw | famadian 8 2 )

Open Commoeity Options Mark-ts-Market 3 715,571

T — L Undertying ""“;:"I.:sn Face Amount  Initial Lavel Current Spot Eniry Level Curvent Price  GalrLoss (LISD)
Fert11 Mo 12 25% LRI 51,000,000 1,000,000 1350930 9.750% 133457 10000 101.23 5 12304
Dpen FX Botes Mark to-Market 5 12,304
B |

Trade Date  Maturity  S&P Rating "'"l;:"':m Fato Amount  Duration Currency r‘;‘:::'; Current Mid YTW ':::'1"_': EniryLevel Curremt Mid  GainiLoss (USD)
idanc1d  $-Dec-2id ] Aumerican Copits) Lid 41,020,000 1,650, 0 [TH wAD ?.060% o 2,58 $24,001,11 [ 100,25 4 26,551
T-hov-11 H-Drec-2013 5 Aumerican Copitsl Ld 41,070,000 1,650 1K) [ WD 7.9650% Mo 258 $50,071.92 10170 10025 $ auEr
Poheb12 O-lan-2115 8. Boryal Bk Sootind Gep Bic <5864, 000 1,000,000 226 D 5.050% B 290 20,008 11 4 ) 10034 $ £i1. 761
MOl 15ab-0T8 - ¥iea In 41,530,000 1,500,000 109 VD f.500% W 1.7 $95,02002 112 o 1020 4 18
23Aprd0 D3-KAay.200E Bs- Tt Group Inc -§4.725,000 £, 000,000 UsD 7.000% M §795,377.78 8450 10000 % 1,070,278
EMar1l [ .Mar2017 E amarican &ale & MigIne  S2E15,625 500,000 0.54 UsD 7ETEN M 574 $275,072.13 10463 10273 % 52,716
TPMarl0 0EMay2017 BE- Tt Group Inc .§885,304 239,777 UsD 7.000% M $158,376.34 8233 100.00 % 233,739
13Fend:  15Jan-20i8 B o Wrg Enargy Inc 51,001,500 1,000,000 4.5 UsD 7.625% b 607 $33,677.08 10015 10794 % ¥03,607
W-May12 VE-Bec202 s Liayds Tab Bank Plc 41,627,500 1,560 1K) 137 WD SRS Ha 672 FEERF RE] 1006 50 11196 $ 74,206
1010 1SeDec208 Bepublic OF Argantina ATTE000 10,000,000 $0 ARS B $130,627 3,180 184 $ 2627
Bielare1l  1S-Der-08 Bapublic OF Argantina 41,000,750 T 800,000 D Wa 100 115 1010 4 (201, )
10-har-11 Prrpetul ('8 Rark Cf America Com 42058, 000 2000,000 455 VED 1258 Yes 6.a8 $293. 27517 10278 1078 4 150,459
15-Jur 11 Porpetual BES Ipmargan Chase & Co 42E6ER,TE0 2,500,000 457 UsD 7.800% Yes 572 $222.738.11 105.75 110353 % ETERL
15-Jur 11 Porgetual BES Jpmergan Chase & Co S2ETS,0D0 3,300, 457 UsD 7.800% Yes 572 $232.738.11 107.00 11033 % 310,851
300lan 12 Porpetual BES- Southarn Cal Eckson $2.992,170 3,000,000 720 UsD 5.250% Yes 521 §93,750.00 55,739 107.73 % 333,345
Tdur12 Porgetual e Genaral Eloc Cap Corp SE1IS000 2,000,000 7.08 UsD 7.125% Yes 5.0 $13,452.33 105750 TXE 5 50,538

DOpen Figed Incoomse Mark-to-Market 13 1 150,095

Initisl USD

Maturity Underlying Cost Face Amount  IRitial Level . Tital bt Exrvis Entry Level  Current Price Gain/Loss (USD)

18-Apr15 -$1.500,000 4 §7.533)

I Qipen Credit Notes Mack-to-Market [ [EREFET]
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Global Investment Opportunities Group

Account Position Summary
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JUP. Morgan Securities LLC.

Gl sl Bisneanssie st Dhjujuse didt s Prepared for Financial Trust as of July 31, 2042
Current FX & Commodity rates KAGLISD 27545 EALILSD TH1A55 GRPUSD 1567 LECaey MR
EPTLSD 181.25 XPDUSD £50 EURLISD 123 LSOCLF 481 4
Martc Lozt Cagh Flow Date; O} T

. . Imitial USD o _ Tatal bt : : :
Maturity SEP Rating Iysue = Original Fage  Current Face Coupan Principal Received e Entry Level  Current Mid GainLoss (US0)
2-Apr12 Frimie - Apr-2033 B Seent 2003-1 B1  -§1,047,283 8,000,000 1,745,472 1.567% $48, 116.56 §14,755.02 50.00 64 000 5 103,825
I -May-12 Frimie 25-Fab-2035 Crvsi 2005-1E2  -§1,699,455 3,354,000 2,047,536 5423% $63,804.75 49,358 79 B30 B3 000 H 20,206
12-Apr-12 Alt-A 20-1ul-2036 coc Badc 006G 245 -§1,369,391 6,000,000 2.414,448 0527% §120,259.20 $4,410094 500 63270 H 4,732
1812 Primie 25-lan-205F 414 Doarra 2007120 41,155,769 1081519 207, b 422500, HL215.05 S100 5T po0 ] 1485
Open Martgages Mark-to-Market
Equity Mobes

Trasle Data

1i-ha-11
1-fuag-11
1a-fein-12
Bllun 1

Maturity

a-flug-13
T-Feb-11

20-Jun-11
4-Jul-13

Buiffer Underlying

ENOCKED 1M [5E]

nitisl LISE
Cost
-3 1,000, KD

Face Amourl

1,000, KK

Iritial Level

FANT]

CUFFEnCy

Al

13000 %

Current ndax Lewvel

1366

Total nt
Earmed

00

Enitry Lewal

10000

5% L -$ 2000, 000 £.000.000 120054 s 6.250% 1hraie pLFN RN 10000
20% SR -$ 5,000,000 5.000.000 1350.50 wsh LR 1hrsae 10000
0% SPH -§.2, 000, 000 2,000, 000 1355.69 usD 10.500% 137532 £35,B75.00 10000

Currant Price

e
10844
10l
101.74

e

Gain/Loss (USD)

3 [KEERCETH
3 THILB0G
%
]

LR
5251

Trade Dute

Par Valus

Shares

Industry

ialificd

Divitend?

Open Eguity Notes Mark-to-Market

Curremnt Mid YTW

Total Divs
Earmed

Entry Levsl

Current Price

,503]

Gain/Lows (LSO

Company

CUFFEALY

Disvidkend
Yinld

i LSt Fy

Eritry Price

J0-5ep-10 30-0C1-2041 EE Chligroup Capetal X i 30,000 Firancial L] 7.B8% Mo 475 §10B,281.35 25 735 H 178,781
1E-Haw-10 01-Deeec-2013 Caneral Motors Co =0 &,000 Zangumer, Cyclica uED 4.75% Mo §33,38278 50 320 § {9BB47)
8-Dac-10 01-Deeec-2013 Ganaral Motors Co 50 3,000 Zansumier, Cyclica UED 4.75% Mo $346,050.00 5057 32l 5 [EFER R
13Jan-11 Parpetual BEE Earclays Bank Plo i 39,250 Firaircial usD B.13% Yas 5.83 §123,576.07 2554 2574 3 131,204
APeb12 Perpetual (a3 Ally Financial Inc 25 A, 500 Foraricial waD B.50% Fes 7.82 HA8,562 25 2146 2804 % 131,759
4-Feb-12 Perpetual O+ Ally Financial Ing ] A0, Finaricial L] B.50% Yoy 782 fa02E 2 224 2had ] THOER
FER R F 15-Fef- 2D (e Gmnac Capital Trust | 25 BoLn0n Fnanicial ah B1%% Na »er FILTR FLE FORE ] [LFR-Ca
Vw12 Prrpetual PR\ PR Kimen fealty Corp 25 13,000 Fnanicial Al 5.50% Na 557 froa Ty 2500 212 ¥ {2
18-hi-12 Parpétisal B Dk Cowp a5 40,000 Financial usD 6.50% Nt Confirmei 6.54 $2,347.32 2500 2435 5 12653}

Opan Preferneds Mark-to-Market 5 (182 B7E)

Currant Price

GalA/Loss (USD)

13-l 10 Fyrsm Ok figri Double Lang S0,000 D Furcs red [JEFF] ] FEEH
110t 11 Taletonica Sa-Spon Adr -1,538 usn 11.51% Correnunicathorm §1528 81135 g 13,104
Open Equity Mark-to-Market s 371,570
Tatal Return &
Maturity Dnte Underlying Long/Short Sharex Spread (bpx] '::'Iah.:: Originsl Yalue Emtry Price Current Price Gain/Loz (USD)
2
B1-kan-12 3-Fals-13 E-Fab-13 apok Lang 2880 amL 1.055% $29.010.28 4044813 Tachnsology £456 480 561076 5 1337811
Opan Total Returs Swaps Mark-to-Market 5 1,337,911
2011 ¥ear End Open MTH [ 1,157,208
Current Gpen Positions MTR 1] [T
¥TD 20112 Change in open MTM 5 2,399 380
2012 Closed positions Gaindloss § 3,934,578

2012 Net Performance

% 6,323,858

2011 Net Performancs 5 [741,062)
2010 Net Performancoe 5 01,578, 19%0)
Performance since Inception % 4,063,406

EFTA01147142



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

Woebeal L vst mmer it U pesrininniipes Prepared for Financial Trust as of Jly 31, 2012
Current FK B Commadity rates EAGUSD 1738 EAULSD 1514.55 GEPUSD 15673 LISCIPY TEI2
KFTLSD 141625 pdaelbide] 350 ELIRUSD 123 [Licalls a5z 4
UEDCHF SOTES WECAD 10034 ALDUED 1049 LS DR O 65585
Foavrard candracis
. . . Contract Spol £ Elase Dut
Trade Duata Exgiry MeAsonal Motisnal Finimg Date — i
123-0ec-11 G-Fekriz 323,350 EFab-12 12357 S2ERNT ] SRR
T-Fare- 11 G-Fekriz a0 3, 0E1.000 usn £.500, (i} EFab-12 127 L8R SRNEBNT 12468 b 53,735
I-Fab-12 B-Mir-12 560 3,015,000 usn 500,000 Efalar-12 12864 1198 ORI E 1.2496 ] 7,103
21-luk1g 25uk13 Dube Cornt-F3 52 500,000 a3, 73705 usn Lol e b 13437 § 156673750
T-lun-12 23Juk12 L) 1 2,900,000 usn 3395 -2 13,6888 137248 Lhl e b 13,3367 b 3,558
Cledied Foreiard contracts dainloss & 2 09T 411

“IP. Woegas Frieaie Bask” iviks marketing mame dor the priaie besking Suises condurcisd by LP. Mzrgan Chane & Cn, and iy wissdianies worideds. 1P Waman Chass Bark, K5 ans 18, KBargen Trow Co., KA are men by of the MO0 1P, Mengan
Securdms Ire. PPSD B & memzer of @a New York ok Exchange sad 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 sdviory
AT

T ol pegingg i bing prawiden for isforvanongl parpases onlp Se0lr i PERROTE 10 F 00T FEqees]. IROITaTn conained in vk Wi e ar 80 00T N dooeesnaTan, i il ing et it Brdted s any reseanch, marke] val uaie, Saevsen,
confimmations, cal celaticny or svtmaiey, i believed to S reliatie, Bus we da not warsan? s compleienen or scourecy. Opmiem and svimaies comitre oo judgmant and se mbect 1o change wiihow: notice. Past parformancs i et mdrve of futene ks
iy reteril i5 et ivienoked ak an offer of seliitation Tor the parceess or sabs of @iy firaeoil inprement, The brober-deslers snivor v r afmlanes and snployess map hold o pestion oF 30 & merkes maker o e finescsl atnirees of wp s dacusmd
hersin or e e usdersriter, placaren agent, sdvior or lender S2owkch luser. Valsafan provided eflect Srices sntimaies onthe dabsfi) specfed.

S Pefier 0 poa ¢ O Ll Snane e e AnoR o, W R ot Qe anies that GiTe i peioes e b et e sl lible kewmerns and sigress Than seeers valuathons Trom other soumes be obtaied for The perpose of making sequied caboulation. Tangen proes
a=d antiipaied yie ki sre bawd upon iessarch matariah and thers can bs no swerascey that Sese pricm or peith can be realied. Tha obligetons and the seountiessoid, oiered, or seccmmesded, inceding mutual fusdh, sre not depauis end are rat chigatiom
af, ar e ndorsed o guarsnitesd by, sy bank o thiits nes ane they imured by the 00 0r ary posemmemal sgeny.

Pl oomnact yoiur 18, Kangan Privane Bank repreemiatiee Tor further isfomnanaan oF regedi ng ooy TR iacTien

e Tefisr B0 poa S Ll SLune e erATon i vt VAR CR O] LR RITIEe That i ITere i RS e bl mat D gl Libde lpwiins s oigies That seeeral valigtions Trom other soumes b obtamed for the peposs of mabing segeied calulatins. TARger paioes
a=d aniizipaied yia iy are howd upan research rasariah and thers can bs no awora=coy ik =% priom ar galth can Be realiras. Tha abligesoe=s and the sountausid, siensd, or esesmerasdes, indloding ruiusl fu=ch, sre not depauis ans ame rat chigaiizm
if, o @ red oesed o0 guarantend Da, wvp bank or Tt e ane they imuned by the F00C or 3ry goeemeenal SJendy.

Pl St yoar 1%, MIIgan Privane Bank represenatine Tor farther isfomvanaon or reganding asy Transaction
Tondi i ormation 5 T The 5ok e o the Person v wiom it & addeeised, aod rary be privleped and cordidenta, Any use, dssritation, o depicrion by avpont ather than the addvesee s prohiiited. o yow rect b this in evor, pheast noady the serder
irarrad rinky and retorn & by mal

10 2012 P oo, Chase & o,
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Global Investment Opportunities Group 1P, Miorgan Securities LLE,
Account Position Summary

kel arect e nn Qgspsear baimi jes Prepared for Financial Trust as of July
Current FE & Commend ity rates HAGUSD 17 363 EALLSD 161455 GRFSD 15673 LISy TRI2
KPTLISD 141825 EFOLGEH 50 EURLISD 1.3 L] elaily 452 4
USDCHF LR MEDCAD 5034 ALDLSD 1.048 (el el 65355

Clods Ot

Tradu Diatw riy Date  Direction  Commodity Typu Motional {ox) Currancy Gainiless (WSD)

Dats Presnium  Pramiums {5

T-May-ng I3aug-12 UNIT RARREL IT-hn-12 §136.250.00 10900 -SLOILS000 PRI

Clogied Commndity Gptiens Gainilass 5 [CEFETT

“1P. Wiorgan Prisats Bank” is the marksting rama dor the privats hanking Eutisen comderied bry LP. Morgen Chane & Co., @=d ity wbsidisres wosidwde. 1P, Margan Ctass Bank, K.A snd LF. Morgan Trast Co, FLA- sra mambsn of the FIC. LF. Margan
S Inc. UPBED K a meniber of Th B York Soodi Exchasge asd ather sagonal and regiosal esthanges. PRSI s the beokerdealer, member MA5D, SIPC. in additien. [P organ Chode & S0 iy SpERDE varioss ol BroRer-deabers of irvstment
scvtiory entiin.

Tes fnllowineg iu beng provided dor imfarmaicnal purpssn anly a=diar n ragpeme 4o gour meguei. Irdsmmaticn comsired n S0 mHsge anE Oy icompasyisg documesstaiian, ndudisg b ot bmded 5o oy resmarch, maken valueticm, waiemesi,
coafi et s, colvelations o estemues, & belevod no e rdiable, bum wee o s wanan i s oo keTeness oF sCoenady. O RinG. sed eSTivaies oaanine s | udgeent and ane sebjecn o chanpe withaut notae, Fas perfanmasoe is mn ndicatiee of Tumen:
rawsits. Tiymaberial @ nct isbeeded as an offer orsolkcitaton for e purchas o wis of snp fnancisl isstrumest. The Broker-desl e and'or their sFl riss and amplopess may Bold @ podtion or sct s markst maker in the fnescil miremest of asy
st dsciri ReTen oF 30T 36 URdRNaTITG. D408 e ST, SleHor of ik 00 bsch Hoier. MaledTaors feoeitked refl e0r prioe estmates on the datell speditied,

Finarta et r 10 poar Sy SL R0 AT TN e CROO U aimiee that R TPerent prices wiorhdl reot e e Lobde @ bemiere e Seggests Tha seweral wahiations Trom ather soeres be obtaned for th pungase of making regel nied calo ko, Tamst
pricm med antidpried yieks sre hoed upan rmesch masaniah asd there can be no sverascey that thene pricm o peit can be realicss.  The chilipatom snd the wecertiey wid, cHered, or secommesded, ncduding mutual fusd, sre not depots ind s
o obligatiens ol or eadersed or Quararneed by, By bask o DL mor are thep ingened by Thit FRAC of any Qo mivee il 3endy.

Pl COMRM your 1P, Margan Privace Bank rep Tor farmmer iafy ban of PeQaeTing 3%y TravaTion.
Tiit il ation i o The skt ute of the person 10 mham & & addeesser, dd may be pristeged and confideral Ay wse, DRI, oF depRoatien by anpone other than the aodresee & prohitied. I yow recerss T in enve, please nosiy the sendir
irrirad intmty w=dd rarture, o by ral

I} 3012 FPRAargan Chass & Ca.
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Glabal Investment Dpportunities Group

Account Position Summary

Prepared for Fina

July 1, 301%
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