Global Investment Opportunities Group . Margan Securiiies LLE.
I Account Position Summary

L o ey S Prepared for Finencial Trust as of December 31, 20010
Cawveent P & Commadity rates HAGLISD eI HALIED 41155 GEFLISD 585 LISEIRY an
APTUEh 17445 b el ta] EL ] ELALSH 13578 uEBELE ELTE D)
LB HF [IDEEH] LA CAD ] ALDUED 1016 L a5

Foraard consracts

Trie Dubs Expiry Motional Hoticmal Fizing Dabe r"“"';::’“‘* ru:::::::u :""::::P’“ Currant Painks :":_:_'::r':'i" BainLoss (USD)
FER - 10 I T-Fab-11 MR A5T, AL LR 8097578 15-Fetr-11 4515 45755 447 03957 500 E 167,535
-0 18-har-11 AUD 500,000 y 04000000 bRl E2 6 154 #3108 07484 B2 4 0,750
LRSS ] 8-bar-11 AL T Sy B oy 206 3% 0 kAl 11 ERAL] 21506 AIE 27484 E3 1 4,80

D Forward conbracts Mark-to-Market 5 162,993

. " Currancy I . Current

Expiry Date  Direction  Corrency 1 T Curraney 2 Barriur ) Premm  Dminiloss (USD)

TE-May- 15 E=TRI Boisght IFY Pin 12302500 o3 500 usD call ~SATER00.50 -4 0% SIESEID § H515a2]
10-May-18 11y 11 el 1 call 18,008,205 FEET] uso Put Barriar Braached  $470,000.00 APk BT LTERT | {1,065 955)

Eapiry Dats  Dirsctlon . [ —— rr:‘r:.numm-:m :"""::_';‘ Balalods USD)

E-lure B0 FA-Ralarg-11 Boisght Wl Zan ROt [] usn Pirt ~SA5000000 5.5 5335 % 51,509
Er-lure B0 IF-Raar-11 Sodd Wl Pant 0.0 L %] ush call FASRA0RE0 .50 UL k] ANEE
Dpan Coemenodity Options Mark-bo Market [ 355978

Maturity '""i':',:’m Methemal Share [ —— Currant Prics  OainLoss [USD)
21-hl-10 s-JukiE Db Cormi-F2 52500, 020 52500003 CEF-RN -] usn 5T e % 1381565
Desan Agriculturs Mark-ts Market RN TIR T

Fixed escome

Initial USD Tatal Int

Trads Date ating - Cost Eace Amagaant Duratlomn C ¥ Ciiispasm Rt Call Dade [e— Emiry L

T0-May-10 15- ke 2011 Ford Motor Crad <55, 000,000 £, 00, (K308 i Wik A1EE51.00

Fdubt 20-%ap-11 MR Harrah' kot 00000000  18,008000 uso % Wik 4358,153.93 1000 1L
25 Jun-10 ob-0ci-3014 Feleor Lodging L -§3,157.500 3, 000, OO W usD 10.000% i F155.005:00 H525 (- r
18-0ec- 10 15-0ct-2014 Lo A= Coop <§1,130,050 1. 00, DO 2; usD 6.150% i §2951 3% QEL Tham
15-Sap-10 16-Ap-2005 B+ Furdl Moter Crad -85, 525, 000 £, (0, (X000 ET T uso o HiA, 1103,058 56 108,500 10753
B-Ape10 6-Agre-201 5 B+ Furd Moter Crad 5100 957 200,000 ET T uso oY HiA 400,405 88 AATE 10753
Z-apr-40 Ok May-23§ B4 CH Graaup Inc <54, 725,050 5, 00, D nasd usD TR00% 015200 AL 94.50 053
17-Ma-10 OF-May-2317 B4 CH Graaup Inc -S4 B12 500 5, 00, D 505 usD TR00% 015200 b1 AR R LR ez
130110 15-frinc 2005 Rupuble Of Arg -4318,000 18,508,208 ] AR Hith, 44 EXT ] EEL]

Dpen Fisad Iewooene Bark-to-Market

Barket Plus Notes

Trads Dabs Platurity Urnsdariying '""i_':L:EE Face Amsount  Imetial Leval Currency :"":"'III"“" 1::'_:: Entry Lavel Current Price  Gainfloss (USD)
14-Jl- 10 27-lan-2012 L EPK -§5,050, 050 00, 0 oed 31 usD 6.500% 125858 $I08.505.26 Roih] T oS % Tar A3
15-Cet-10 18-Apr-2013 =4 PFE -53,050,050 3, 000, 00 Im= usD 12.200% 1748 SAE BO0.00 100 s * 800
10-Buc-10 VE-lun-13 ALY [ELa] -4, 000, 020 £, 500, (00 a5 usD 15.000% 4.0 407, 500.00 OO0 10604 4 12,50
Dpeie Market Plus Mobes Mark-to-Market 3 A1 743

Totsl Divs
Mlaturity Par Valus Industry Currancy Kaxt Call Date Earmed Entry Lavel  Current Prics  GainfLoss (USD)
2E-Mw-10 RL-Apr-IDEg BEEs Jem Chase Caph 25 40000 Faancial uso 6.7 GE-aprty F511.80556 24.55 34k ¥ TZLEm
30-5ep-19 H-0ct- 2040 BE+ Chigroue Capna 15 30000 Fingnaial usD TAEN -0un-15 SILTEEE L Ak * 565
VE-Ma-10 @l-Oec-2013 ARGA NS Ganeral Moberi 0 E, 00 Sensrmar, Cpclica usD a475% ik §2260.44 £ R 4 5,380
4-Base-10 @-Oec-2011 ARGA NS Ganeral Moberi 0 E3500  lonsrmar, Cpcdica usD a475% ik LUREER 52.67 R 4 FELE L H
O Profarnads Mark-to-Bark ot 5 1,061,758

Indusiry Emiry Price  Current Price  Gainio
12-kal-10 Pomrshs Db Agri Double Lorg 52,000 ush [T Fundh [ [T 4 130,965
O Equaity Mark-1o-Markes —=m1ﬂ

Torkal Baturn S|

Urnsdariying Longi%hort Spruad |bpa) 'Inhr".': Orsganad Value Indusdry Erviry Price  Current Price GainfLoss (USD)

Z-apr-10 28-&pe-10 2-Ape-11 Goldman Sachs Liirag 20000 ImL 05 EL AN ] 3. B420 Firanaial §EED47 $167.64 % 127.88
29-apr-40 - 10 2-Ape-11 Goldman Sachs Liirag 30000 ImL L5 -524,0655.19 SLTIEEAD Firanaial 159,009 $167.64 * 12,160
SHew- 10 Ehoetl 10-He11 BP Lo M08 EETH o 4533408 AL ME X Enargy [EERT.] EEER ] 4 1M,588
Dot Torbal Regurn Saaps Mark-fo-Slrket : AR1. 555
Open OTC positsons Mark-fo-Markst 3 !.‘L‘aﬂ1ﬂ

Clased positions SesLaw E] [, 955, 209)
Total positions GeenLox E] 1,375 3930

'.. Kargan Privete Bant” i the marksting name for the private banking besiren conducted h'f.. Korgan Chase & To., and s wisakdier i woridwide. .. Sorgan Chae lank, . nd.. Worgan Traws Ca., -. wre mamben ot e NC .. Morgan
Sacurtibm lac {IMA50 L o mesmisar of the Kew Fork 5ok Dscharge and oher rational snd regicnal sscharges IPRS] i ibe broker-da ke, mamber RASD, SPC. In sodtion, PRcgen Chaes & Co. may cpeests wasoss coher Broker-tdealen of sevment sdviny

T e

Tree ta Boswing i g @rord tod bar v onmariasal prarposis ooky Sradir i (ESONIE V8 008 1] AT vl ATVt OnT i i T et O 09 8 Ty T ] LT 0. g BT P90 e oy SR, VA | LTS, LRV
oarvinTaTnt, Calubi1 RS OF CSRAE, 5 Dedd e 1o B i i, Dt vt 0 V0T s TR §15 COATBbET R O SI0RTRCY N VRO P 0 ATV COMVELTTLNE G IR A a6 SEBHECT 10 CRENE WATTO LT R TIE. BHE gerbiane & natndiaties of S eeuln,
This material b nzk inisnded s an otar arsclictation for ihe parchss or wle of any Snancil irerument. Tae Broer-desden sndizr their aHilaios and smplopsanmay hald @ pofios or s somarket meker in e fnancis i any aser dioosd
P 7 BT & il Erm i lEOETVE R BEAL. Bl O linwlir 10 fuch Biis. Makiatare peoveded et price ERinates an the duteil sgecfied

EFTA01155983



| Global Investment Opportunities Group
I Account Position Summary

T Prepared for Financial Trust as of December 31, 2010
Current FX & Comenosdity rates HAGLISD 06213 KALRISD 1411.9% EEFUSED 15545 WEDFET 8.3z
KPTUSD 7455 KPDAUSD F95.75 EURLISD 13375 MEDCLP 467.95
USDCHE 09337 USDCAR 9395 AUDUSE 1.018 MSOIHOE 581

3-lar-100 - 1057 5,500, (00 B0a7. TR0, 00060 B Td-Apr-10 s 1722
3i-bdar-10 EOen- i CaD 100, 200,000 M 934, 530 000 5-Oex-i0 &1.7500 S ENDG d-Ape-10 03.55 5 194,348
2Efalar-10 -Jurn- 10 HOE 03,079,400 GEF . 0, - Jur-10 8.9850 042 G-Blay-10 92435 AZSRATE)
B-Api-00 S-Jun-10 =14 63,659,000 GEF 7,003, 30 I Jun-10 S0 S0 B-Klay-10 92435 {130,763}
165-Apr-10 -0t 10 L 405, 500, 00 [t 10,090,200 A I A 50 B-Blay-10 55,12 5 AZRBT34)
I3-Apr-i0 Etug-10 CaD 5, 000,000 Y 454,350 000 B-Aug-10 ETS 2ET DY B-bay-10 85 - {336,€53)
I3-Apr-i0 o dukid Al 5, 050,000 ALD £, a43%,519 F-Jul10 [RER R a4 20May-10 037es § 37135
Pi-lun-19 17-Fap-10 CHF THETL 00 (1] TR, 090 200 17-5ep-10 LR ELF e IF-Jun-10 1.rrnen ¥ 1525964
21-Jun-19 2F-Jul1d IR 57 000,000 [£:1:] 10, 000,200 -dul10 4567 45T 20110 .0 H {307,799
23 Jun-19 2Eelul- 1 CAD 5213000 (B 1] 5, 0L (00 TE-Juk10 1Az 1gaz 2%-al-10 1 3E 5 BLE-: )
2EJun-19 FEuk1d NOK 33,872 500 (1] £, 00, (30 33-Juk10 685 64945 23.Jud-1D 61205 § 20,340
ZFJun-19 ZFuk1l HOE 2,000,000 SEX BB ITZ 000 9-Juk1n 1.1964 1196 28-Jid-10 1esa 5 01 53E)
2E-Jul-1@ I-Aug-10 CaD 5215000 (1] E.0F2,535 I6-Aug- 10 1.03891 1.03831 25 Auay-30 10643 5 {124,851
25-Aug-19 I7-Sap-10 CAD 5213000 [E1e] 4,893,004 37-Sep-10 10538 A% 28-5ep-10 102r3 ] 174437
20-Jul-1 E2-Oct- 10 KR A57.000, 000 (B 1] 5.574.631 N-0ct-10 ara ar.ex IB-Dict-00 .10 ] TInEA1
Brdug-10 i-kze- A0 ELR E, 000,200 HUF i, &6, 500,050 1dbow-iD 2B1.3 2E1E J-fow-id IM.Te g {259,525
VE-Od- 10 23-Kige-10 KR A57.000, 000 (B 1] T8, 280,440 TE-Mov-00 ad3z 4458 15-Hore- 10 o515 5 130524}

Closed Forward contracts Galnloss 77,844

. Worgan Priwrie Bak ix the marksting mama dor the pramts banking busi nen mncucsed by [} Morgas Chass & Co, and it windiaries worddwads. [l Morgen Chase Bant, [l a=d [l wegan T co, [l are menben od e roc. [l sogan
Sancuaritiess Ine. CIPWT is @ mvernbier of The R Work Stock Bocharge and oorer naional and regional mechanges. JBRED B the broferdesk, member MGG SI8C in sddtion, BRangan Chase B G0, may o penan: vaeais ather broker dealens ar messmen sdwong
amabey

Tea i bwing pr far -l purposes onky sndior in repon b your request. Isdsmmartion costaned in thin messge snd any bt rat brmited 10 sy reusasch, markt valustions, taterents,
ORI, GO MULTTRIG. OF E5TimAItes, & belumand 10 be reliable, B v d0 o7 e i completenes. of J00uray. Dpnions Jnd esTmales constinie wrpdqm-e'r and ave subljec se change without satice. Past perfanmance s not indiatee o fetene rewis
Teaumabasial nnot imendes s an oHaror wictation for the purchaw or sale of amy Anarcial issiument. The brober-Saa e sndior s=er aHil i snd smzloyess may =oid 8 poien orss o marked meke: in she inescal ssssumaniof sy e deu s
herein o aCrak in denstine, placemest agent, sdvior oF kesder 1o sech R, Valuxtang prosided seflect pdoe et manes on The danek speifed
Flease neler po ywaur offical stasermen voandvman on W canmaot guaranse e That @ifeem prioes waould son be svedlable duswvhens snd segpeis thar ssasal valiatons from ofeer souroes ke obraised Tor fhe perpoie of makisg reguied caloslations. Taspet prioss
and antrpated pisid ars haw wpon remarch materiah and thar can bs no auusancn St S srice o el can b raslimd The obigations and the worse i, aiHared, orsecommanded, incleding mutusl fends, sre not depots and e st
of, of endarsed of g o by, @iy bani ar thiilt, nor are they insured by the FIHC of any goeemmental 3pendy.

Pl memiact wul.. Maman Prrorie Bank forfurihar inh or wny st
Teaunfnrrmatzn nior the ke uwe ol =8 parsen 22 w=are & naddrened. snd may be pnvieged asd mo~ddamiul Ang ue, dnirbiren, o dupleabon By amgne sther than =a sddoeser n prosbesl IF g secara shinon e, plaae nobfy the sanser
immad Aty and e i by mad,

10 2090 I PPl g £hase & Co

EFTA01155984



Global Investment Opportunities Group

Account Position Summary

Prepared for Financial Trust as of Decerber 31, 2010

Cusrremt FX B Commadity rates MRS k) MALIPED 1401 85 GEFUSD 15545 LISDUFY maz
HPTUED 1745.5 HPOUSD 4575 ELRUSD 13375 USDEOLP 46795
LISDCHE 9.9337 LISCeCAD 29995 AUDLSD n.one LISDIROE 5831

——— Direction Surrency 3 Gurreney 2 Srighnal Uerwired
So-hipr-10 S-Ape-T1 2 5-Ray-10 -5, TR 00 a7, 500,00 ] i
Bh-Apr-i0 - Ape-1 Sald LB Put T500,000 3.9500 ELIE Call D6-Rday-10 240, TEGG 1zi0% £4zTe0.0F  § 510, 414
2E-Aipr-10 26-Jul-19 Sokl MoK Cadll 700650, 0 5. 0400 cap Fut G-Pay-10 5163,147 55 1.510% -fITo gl § 47,847
E-hlay- 10 Od-Jun-10 Sald BRL Put 0, 300, D00 1. 8000 UED Cal D5-May-10 5102, 00000 1.020% -§373,00000  § 271, 0
15-&pr-10 15-Nay-10 Bougtt INF Cadl D, 0, D 1, 500 M50 Fut 15-May-10 -593, 000,00 -3530% 5000 5 193, Do
S-May- 10 15-Jul-1d Baught EUR Put 2,300,000 1. 2800 UED Cal O3-Jun-10 527567300 -2.154% §s\EsA00 3 A24, 185
S-May- 11 15-Jul-1d Sald EUR Put 12,400,000 1. 2400 UED Cal O3-Jun-10 §134,631.00 i.036% -§334, 20860 § 9% 578)
W10 15Jul-19 Sokd EUR Call 1E 200,000 1,330 L] Pk 03-lun-19 5157, 7060 1195% -iZeamoy § 1327
13-y 10 13-Bay-11 Bought ELR Pul 10,000, 000 1.2450 [TE] Call 03-lun-19 5495, 000,00 4.5650% §519,00000 § 124, 0053
13-Alay-10 13-Pelay-11 Sokd ELR Call 0,00, 00 1.2450 usn Fut 03-lun-19 5495, 000 20 4.550% -Har T § 52250
13-ty 10 13-8ay-11 Bought GEP Pul 10,000, 000 18425 uso Call 03-lun-19 5495, 000 .00 4.560% f4p10000  § [REA i
13-flay-100 13-elay-11 Sokd GEP Call 1, 0, 00 184325 L] Fut 03-lun-19 595,000 .00 4.550% -$329. 25000 § 134, 2504
23-Jun-10 23-Jul-19 Sald Can Pul 5000, 0 1.0530 uso Call 23-Jul-19 S5, 500,00 1.060% §0.00 1 51,500
21-Jun-100 21-52p-10 Bought ALID Call A5, 0 0.8825 L] Put 21-52p-10 - 250, 000 I -1.E13% sEnnon G0, 000
21-Jun-10 21-5ep-10 Sold ALID Call 8400, 1 .54000 L] Pl 21-5ep-10 A0, O D.aG% -SEn00RD  § 8%, 05
2-jun-iD 31-Sep-9D Sald AL Put B E05, 0 0. BEGD L] Call 2i-Sep-10 290, 08005 a4y S50 § -
1-5ep-10 - Koe- 100 Sokd HLF Put 5,000, D 257 S ELIR zal D3-Hoe- 10 $d, M0 1.mia% -152B75 % 50,30
Closed FX Dptions GalmLoss [ BETEET |

) rdorgan Frisate Bank™ i the marksting nane for e priaie bankng buinew conduried by [l @organ ceane &
reeourities e IFRESE i & e off the Mew Yok Stodk Eschange: snd other satkinal snd regional eschanpes. 1RSI
larim

., and m vehicianes workdmide. [} Morgan Chase Bant, [l anc [l Morgen Tont co. [l sre merban of the roic. [l Mergan
vt Drabonr deaker, o beer HASD, SIFC, i addimon, IFRorgan Chase & Co. map apersse wrkous sther broker-dealers of mvesment JoWsorny

Tha Hhm'\q i t-nq provided far mfarmatcnal purpoes osly asdior in sepones 5 your seguet. Information comaited n S remage and any scmEpATnG doremassation, iscliding bt not bmied to sy semarth, marketakistom, tbismes,
o o et . b Dedieeed 10 ek reRabibe, bt v 00 N0 WATTETE RS COMPETEE OF JO0era 0y, DHNIoRs and eSTIMATES CON SDUTE owf jed DT a%d are Sbject 10 change withoet notice, #as pertommande B 0ol indicathe of fuluee resihs.
Ths matansl v '\nl niended s an oHer or seliciabon for e purchse or sl of sny dnencael imirueent. The brokar-desben sndios ther siies amd enploeses may hold o paution ar sct aumaerkat makcarn the dnarcal imiuments of asy muer dnoused
st O 0T 35 umderwrine:, placenend sgent, atkitor or kender oo guch sier, Waluations prosided e prce e stmanes on The daseld spedfied

Fease refir o pour ol s emeeesioonfinmasaon Whe cannan gearanies thar difte et praces o bd mor be o Babibe eloes®ene nd sugoess than seserad wabiations from other sournces be abiaired for the ponpoe of making sequlned calbelations. Target prices
lanc amiicizated yialds sre bassd upan resssrch materisly snd thers can be so auursnce that thew prices or yields can be realiced. Tee obdigetom ssd S wcurtin sold, oHersd, or meommended, induding meteal funch, sre not depmim and am not otligetom
bed, of endersed of guarantesd by, any Bank o thiift, no? are they irsured by W FIHC of any gawemmental Agefey.

Plaas contact iml.ll\:u'qm Prraaim Bank rapr Far fusther i
[Th i=farmaiizn i foe = i o af ihe penon io whem e
imwmeediangly s returs i by mad,

ar regarding any transsch o
and may ke pr and

Ay, , o dugd = bry anpone oemar T=an b ssdrenes n prohbred H you mesis ih n amar, gl notdy the wndar

01 230 Phdoepan Chass B Co

EFTA01155985



Global Investment Opportunities Group

Account Position Summary
Frepared for Finamcial Trust as of Decesmber 31, 2000

Current FE & Commadity ratns EaGLISE ELEFAE] EALLSD 1a1n.9% GHPUSDH 15545 USRIFY m;maz
METLSED 17455 EFOUSD PH5.TS EURLSD 13378 (B ealg 46705
LISOCHE 053317 LsnCan 05995 Ul DA S8 1mE SO Ok 5831

rrig i mad Carrent

Trashe Dixte Expiry Dute Directicen Cammndity Type Moficnal B FI'-|'||I.I|'| Pramium (5 [ —. inLoss (USD)
2%-Age- 10 2-Jur- 10 HPOH 5140, 00 00 $1a.00 ] 1256, 0041
16-Age- 10 1T -durs- il Seld WAL Fun EG00 1418 LD all iT-duss-0 §45,000.00 $inm | 3000 i 5,000
13-Aug- 10 25-Mov-10 Baaaght Whesi Purt B33 L) [Lae) call 24-floe- 10 -F137.500.00 1R 000 ] 1137, 500)
Edun-1F 15-Dwae- 10 Bazaghe WT1 Call 1003, 030 90 Lk Puit 05D 10 3800, 000,00 5400 oA § (352,000
Elun-1F 15D 10 Sl WTI Purt 10, 030 5.5 [Lae) call AT, 00000 .00 p ) ¥ A0, D00
i -Bap-1d 21-Dwc-10 Saxled Djubi Ceo-F3 §3,500,000 TESDG3 Lk all 18-Mov- 10 B 0304 ~2001% § 176,523
i -Bap-10 21-Dwc-10 Bzaght Djubi Ceo-F3 §3,500 000 el bx ] LD Puit 16-Mov-10 -5 030 D004 § [1.25,750)

Clemed Coenmadily Options Gamd Lo 5 [ELEFRFET]

“Bl o rnan Prians Bankc” i The marketing naims for the g vans ban bisg bisisess conducned by [l Morgen Chase & Co snd it aitsidiries waorldeide, [l Wongan Chae Bars [l oo d [l Sorgan Tres Co [l re oo of the S0 [l Soegan
Securses Inc. (PSS b a marbar of S Rew York Siock Esctangs and cther nabionsl and regons | mrtanges P51 b e brokar-desier, member BASD, SPC I adsition, Piiomgan Crane & Cn. may operais van oo mibe ook -desln or imenimens sty
vtithes,

Thie Tollcesd reg & bieing prossded e inds ol [ pe st 0 Vi BRI I OO ERE 10 W T 5. WP vt b coavtad redl b this rresise & 300 6 SR 0a YD i o e e e, e i i bt st Breited ne ey reseanch., iank el vid uathons, SLEDETRE LS,

i leud or in bakwd io ba reliatle, bt we do not mamant i mmplsienes or scousecg. Opnicm asd sdimetacormitie cur udgment snd sre vehje:t b change without noikce. Pmi performance iy ot isdcabive of futae
regults. Thicmateial B ot imented a5 an ofer of solonation tor the parchase o sa ke of Sy fingrdial issument. The broker-Ses ks andioe s aMlines and el oyess may Bokd 5 position oF 507 & ma et ma ks in ohe firasciyl inswumens. of pg i e
dmcumied Barpin or @ct as usderwriber, plaemant agent, sdvor or lrder bz oauch e pr redimct pren om dhae dasal i fad
Pleae redar o yoor offical visks 4 Ve camnoi tem wman pricm wauld nof be availatie shewhare snd wggests that several valuations from cther wuron be obtaned dor the purposs of makng recured cakulatiom. Targes price
v 0 e e o e B G Pea TR raaneEria b e TRase o e 0 asseranees that thess o or phelds com b realzed, The chifgarion: 3 nd the seowities ok, offeed, o reconmaresded, modang motul furds, Jre non deposis and & 0o

4 af, ar org by, ary bamk ortheet, nor sre ey imsures by the 00 20 any gorearmmanial agency

Feme conan vour [l Sorpan Privace Bank mpresematiee Tor Sermbas infoemanion oF regarding 3y Rareacton
This inloemation & 7 thesole e of the peon pwhom it B sidiemed, and may b privieged s d confidessial, Sy i, dEtibetion, oF dupecation by asyore gther than thie sdieemss & prohibied, 1 reosse the in e, plese satify e seder
im med lately @and setum it by mal

12010 IPKAzrgan Cha & Ce.

EFTA01155986



Global Investment Opportunities Group
I Account Position Summary

Ahlisga Warve=st gyt AN jomorua i ms Frepared for Finamcial Trust as of Decesmber 31, 2000

Current FE & Caommodity rates EAGLISE n 5213 EAULSD ACIRE-H] GAPUSE 15545 USRIFY 813z

RPTLED 17455 SPOLSD 5T ELIRUSE 13375 USECLE 46795

USDICHE 05317 USTHCAD 05955 etk 1ME LS OK 5831
Trashe Davte Ticker ' ary . Inslusiry Endry Price LL ;::"Hﬂ GalmLoss (USD)

B-dpe-10 THE Ecpaty Teakay Tankers Lid-Tam & oA Bt 10 lrausirial 1255 sans 5

gD ARdE ity Alb Pragarty Corp E,500 LEL 354 Thge-ld  Financa 13050 173 § 1,587
V3-Ape-10 EFD Equity Enterprise Products Partners 2500 USE 5,55 13-4pe-10 Enengy 3555 53556 3 FL]
22-Ape-A0 BATL Expaity it Metwerks Conp 14, 0 LD 00 t-hpril Tachredogy 14,00 Sin4E § 131,318
V5-Ape-10 OE Equity Collar General Conp 2,000 USE 00 V-Ape-10 Corsumer, Cpdic §27.00 221 3 BIT
15-Apr-10 KRC Equity Kiroy Realty Corp 3500 LD 1LEIE t-fpr-it  Financa £34.00 FETIS § 1,156
H-Ape-A0 WAT Expaity Behgic Irressbermnt Corg 000 LD 00 t-fpr-it  Financa 10,75 11125 § 1,500
V5-Ape-19 WP Equity Siedical Properties Trust e 15,000 USE ) VAp-10 Financlsl T $9.3478 H (8-}
28-Apr-10 Al Equily Apalks Inveiivice Corp 15, 000} 135 1% 2E-Ap-1t Financa §12.40 FIFE 5 2458
A-fag-19 EMP Equity Eincler Morgan Enery Prines £, ST 531% 23-apr-10 Enengy §66.25 SE5ER 5 22400
13-Miy-19 RPT Bquity Rarmoo-Gais hirson Prapertis 5,500 LD 5.29% 2eapeAl Financa $11.50 51165 5 ES
28-ape-10 ESL Equity ansps DRty Southenn 2000 LSE 00 2-0pr-10 Iaustrisl $39.00 8001 ¥ amz
13-Miy-10 THAY Equity Tukana e 2,000 LED 00 2oApeAl  CEmmunicitises LE00 53 § 4,012
28-ape-10 BHE Equity P Matural Gat Storage Lp 3,500 LS 5.55% 2-Ape-10 Enangy s20.50 52125 ] [ALL]
28-dpe-10 K Enquity Synareu Finandal Corp 100 LS 1.51% 25-Ape-10 Financlel LT $1m ] 5000
1d-Marp-18 STV Epsity Gutey Baeally Ceng 1, 0 KD B4 If-May-10  Financia $30.08 08 5 i, 371
U5-dpe-10 AL Eopaity Bacerich CoiThe 2L L 4.21% 21-Mey-10 Financlel fan.o mas ] 123,100
i5-Ape- il BLAC LIS SS0260 40 Bauity  Macesich SaThe 1] 40 LEE Zall 3-Mayg-10 Enmargy 108 2008 § 44,000
13-Meg-10 S Equity Muiar Erergy Lp 225 USE 518% Jdur 10 Enengy §55.60 55537 5 1m0
Fhun-10 MF Equity il Glekal Helding L 12, e LD 00 dun-il Financal E3RT] £1.ar § 3,E4
A-lun-13 HLIS Ecpaty Mu Skir Enterpebes Inc - 8 2000 USE 6 A-dure 10 Coraumer, Cydic SZ7.00 E0E 3 0o
Flun-1 CHP Equity Carmtargsint Enirgy Ing 5,003 LD 4.05% Sdun-il Uikt 120 1352 § 5,515
16-Jurr 10 AL Egquity Puba Ralph Lauren Cong 10, 00} 135 0.35% G-k 10 Coraunvr, Cpdic  SE1.00 SBLES 5 1,433
1-Jure 10 FCH Equity Felcor Logiging Trist inc 15,000 ST .00 17-pareil Financial b3 %] 3561 ¥ 100
9410 BUSA Bty baLali Usi Holkdings Corp 2003 LD 00 Bl Basi Matarials £21.00 51545 5 11,015
BJure 1 MAOTR Eopaty Botricity i 000 LSE 00 W-parell Communkcatiors §10.00 5066 5 kA
18- Jur 10 GMA Eigpuity Gerral Masitima Geep 4500 LED 121 B0 eadustrial 675 2601 § 70
13- Jure 10 FPL Ecpty Bpl Coeparation 7,500 LS 00 W-harci URibies s24.00 prIE ] 1S
14-Jul10 MMP Egiiity Bagelan Miitsaams Partian 2503 LEE .00 410 Eidndy L4856 L4138 § 1,B50
T6-Jukm DLIE Ecpaty ik Techrcdogies Inc 2500 LS 00 W-kad-10 Technodogy $10.00 S1r52 ] 5,293
i6-Julk-id RLD Equily R ine 3500 LEE Gl G-kl Tadwelogy $i6.00 $i9.32 H 16,628
#2-Julkii SOOT Equity Grawn Dt Corp-Class & £ 0 LD 00 320 Ceesumven, Mena §35.00 418 § 35,516
Z3-Jukn AP, Equity Sipesche Comp B00D USE 00 I3-pd-10 Enengy B0 5B9.62 3 1me
14-Julki BMTI Equity Bimismtic Thitagsutics e 7,500 LD 00 b0 Ceedunr, Hena L850 4540 5 17500
- Jukn MCP Equity Aoy Ire 5,000 USE 00 -pd-N0 Baskc Materials $14.00 $1273 5 5. 7500
Jukii MCP Equity slycineg e HT LD 004 M0 Basi Matarials 14,00 1230 5 i, D)
18- Meg-19 BEE Exquity Sirategic Hotelh & Resorts | 20000 USE .00 0-pd-10 Fingncigl 62 $46012 H 2
4-hug-10 HEL Bquity Xeal Ersirgy Ire 20,000 135 .00 fug-1l Uit §21.50 521.6184 5 2,358
5Aug-18 AMED Equity ambive Ecucation Holding-dde 19,060 ST 0.00% AU Corsumer Mon- §10.00 $9.9500 5 1500
1h-fug-10 MOH Equity Bcling Hesltheare Inc 2500 LSE 00 Vl-duageI0 Corsumer, Mon- §27.00 §27.TE2 ¥ 48
1-Bug-10 MDMD Equity baddiarming Tochaksg Ine 2500 LED 00 oM 10 Cemmunicatises  §10.50 0L 755D 5 i1, B850
12-Rug-10 ASE Equity GRUE AED BTt usk Sur-idr 2500 LS 0% T2-Rag- 10 eadustrisl .80 5425720 5 15200
12-Buig-10 0T Bty el Ciipss ainn 2500 LEE 004 1A A0 Caediiivd, Hena LEGS 159641 § o0
13-Bug-10 SUNH Equity Sur Healthcare Group fnc 00 LS 0% 13-Ruag- 10 Coeaumer, Mon- 1] 7810 ] |2
iT-Bug-i0 ACE Bty Amarican Campus Communitie 003 LKL D iT-Aug- il Financial $37.00 5376000 § 1,300
18-Bug-10 PHNT Euity Eerrantpark Imsessment Conp 2,000 USE 00 TB-duag- 10 Financied 10,15 SI00800 5 1240
8-Sap-10 EXLP Expaity Esvarran Parines Lo 3500 LD 00 B-Sap1l  Emangy £21.60 531 4B04 5 1295
8-Sap-10 MRGY Equity Inargy Les 4500 LD 00 B-Sup-10  Corsumr, Cydic  §35.60 HE AT § m
S5ap-10 Ml Ecpaty Miscaroe Inc 2,500 USE 00 9-5ep-10 Ukibties $16.50 S6.9700 3 FALL
16-Sap- 10 BT Eguity Winrld Fusl Sarsicis Ooep 3500 LD 1% 165010 Corsumr, Cydic  §35.00 $25. 153 § ESE
15-5ep-10 DG Exquity DigHalgiche ko 2500 USE .00 WSep1l fommunkatiors  $3LE $30.642 H 762
17-Sap-10 U Equity Wil Heldings Corg BO0% 135 5.74% 15ep-10 Ueiitis $35.75 $26.455 5 4,12
22-5ep-10 HIK Equity Health Cane Reit inc 3,000 ST 5.78% 225610 Financlal $85.75 $47.076 ¥ 1,578
23:5ap-10 o Bquity Rwalty Incama Corp 7,000 LD 5.04% 235ep-10 Financial §31.40 $31 931 5 i3,384)
23-5ep-10 WPT Equity Wiliams Pariners Lp 3,000 ST 5.91% 23560 Enengy 280 $a2.158 5 165
23:5ap-10 AZPH Bty Aigan Tachnakegy nc 6,000 138 00 235ep10 Technalogy 500 50590 5 4,140
HSap 0 FERTA Exuily Putrakio Braul aire-Seen Al 2,000 LED [ETES J85ep 10 Enangy §30.59 310400 § 1,350
H-Sep-10 ARES Equity Bimgris inc 2500 LS 00 2B5ep-0 Enengy $15.00 §16.55 ] 2456
Hi-Sap-id whEK Equity Wik Srakytics iee-Clais A B, 00 LKL D IBSep il Coesumr, Mena 3005 $37.353 § BiF
W-5mp-10 AR Ecpty Apniio Commenctal Beal Extat 0 L 2T 285ep-I0 Financiad 516.m 1218 H AT
30-Sap-10 ELT Exguity Ehtir Group Se-fudr T LD 00 0-Sep-10 leedsirial e L0E3E 5 1395
M-Sep-10 EMTE Equity Entropk Communications inc 5000 USE 00 A5ep- I Technodogy $13.00 $11.775 3 4,545
T CHSP Equity Chiriapeaki Lediging Trust 000 LD 4.26% et Financal $16.25 1670 § 1,E00
8Ot 10 MMP Equaty Meraios Maritime Pariners Lp 2500 USE 2.564% 130ct-10 eadustrial $17.65 FAE Rt ] ] L 1]
18- Meg-19 SLRE Equity Solar Capital Lid 13,000 USE 9.60% 15-0ct-10 Financlal sz2.07 $21.837 - £.029)
1210 MMR Egity Marvicn Maritime Parnics Lo 3500 135 2.64% 1500110 Ieedustrial 1215 11950 5 1560
150010 TOWR Equity Tower Internatianal in: 200 ST .00 19010 Corsumer, Cpdic §13.00 §12823 5 1355
18-0ee-10 SHP Equily Sangpharma Corp-Adr 2500 LD 00 2500100 Cormunvern, Mena §15.00 $13.550 5 i3,625)
010 PLD Equity Frolngls 30,000 LSE ERRLY 2%-0ct-10 Financial §12.m $11.m7 ¥ M
Floe1d BACE Exuily Paific Binscanoe OF Calil 2,000 LED 00 3700190 Ceesume, Mena §16.00 16 P § 2,100
-0t 10 BOX Equity Saacuk Container Leasieg Lt 2500 LS 5.61% 28-0et-10 Financisd 1000 $10.753 ] 1557
pEERT FBEC Bquity Flagitar Bared j ke 45,0 LEE .00 pEITNET ] Finarial £1.08 £1.048 § 5603
S-b-10 S00A Equity Sezdagtream irer national Led 1,500 (143 [ Fhlow-00  swusmr, Hon-cpel S0 $24. 583 14 (%=
K10 OFC Equity Conporate Dffke Properties 3,500 USE 4.08% o0 Finarwcial 5325 §36.037 ] 6255
Fhee- 100 HCP Eguily Hep b 1,003 LD 5.04% w10 Finaruial $30.35 $35.635 § 3,375
5K 10 WR Ecpty Westar Energy Inc 2,000 USE 4.890% SMow-10 Utlities 525,54 $25.522 5 53
&b 100 TFM Equinty Eruih Markit 1naThe 2,003 LD 00 SMov-i0  susmr, Non-gycl $30.00 £33 230 § 3,630
B-Kow- 10 WPRT Equity Westport Innovations Inc 3,000 USE 00 W-Noe-10 Consumer, Cpellcs §17.50 §17.260 5 il
SR 100 MOAH Equity Mok Holdivgs LudSpor Adu 2,003 LD 004 ik-Hera-180 Finarsial 1200 15002 § 7B
SBHo-10 SHO LS Eguty Surators ot Investorns inc 5500 USE .00 1-Hoe-18 Finarcial $10.25 F1E LT - i2.135)
10-Mew-10  EEP US Bty Enbridyge Eningy Partrsrs L 3500 138 6.53% 11-Hire-12 Ermifgy $60.12 F1R 5 o
TiMewtl WP US Equity Watier Phar iaceuticals ine 2000 LD [ R M40 ssusmr, Mon-cycl $49.75 £50177 5 3
V1-Mo=00  BICH LIS Bty Black Hils Corp 7,000 LSE 4.75% 1i-Noe-10 Urilitis $29.75 $30.158 ¥ LEE
11Mewi0  AREX LIS Exuily Appeach Rasourcis ine %500 LED 004 11-Hira-18 Ermaiigy $16.15 17010 § 5,E11
TE-Mo30 TRV US Equty Trw fustnmative Holding Cop 2500 LS 00 15-Noe-10 Consumar, Cyelles 0850 S5 450 5 15.125)
TEMuwtl  PRA LIS Epry Plainis A1l Arar Pigslioe Lg 2003 LEE E.05% 16-Nira-18 Eriicgy L6260 161631 5 1,538
TEMow-30 GRS Eopaty General Motors Co a0,000 LS 0% 1B-Noe- 10 Consumer, Dyelles $33.00 $31.850 ] 1000
FBapdd S US Bguny Spede SAP 550 Enf Trust 45, KD 208 E-Hera-10 Furshi 11977 16,650 § 135, 50
THMow-T0  BRX US Egulty Semfiex Holding Comp 200 Lo LR Mo T Technobogy $13.50 $13zma 5 13|

EFTA01155987



Global Investment Opportunities Group
Account Position Summary

G100

AN e Taa it Prep

d for Finamcial Trust as of Decermber 31, 2000

Current FX & Commodity rafes HiGLISE ELEEAE] 110,55 GEPUSE 1.5545 USDIFY aaz
MPTLSD: 17455 T3 EURLSD: 13378 (e al 46795

1T-Moy-10 LFLA, LIS Equity Lpd Investment Holdings Inc 2,003 [Lae) [ Z2-floe-10 Finaraial b ER 383 5 4,315
1-Dac-10 EPD U5 Equity Entangri Products Pamners 2,503 Lk 5. 56% 1Dt 10 Ermaiigy 348135 341130 § {300
I-Dec-10 HCH US Bty Health Care Reit Inc 3,500 [Lae) 5. T8 T1-Dae- 10 Finaraial $E1.73 FO4 RS 5 ERL
2-Dec-10 WEI WS Equity Whamin shoppe Ing 3500 L] 0 a1 onrumer, Cyelics §E3.00 2R ET ¥ iz
2-Dae-10 MM US Equity Fagrm Ine-A 3 003 [L4e] [ D10 Finareial 4,00 14982 § 1,635
T-Dec-10 RLD IS Equity Reald Int 973 L] 000 T-Dec- 19 Technakogy $20.73 263 ] L6
T-Dac-10 TRGP US Equity Targa Rakourcis Cong 00y [L46] 00 TDwc- 10 Ermigy $32.00 24050 § 4,100
B-Dec-10 W U Equity Stilbamter ining o 150, 0563 L] 0 BDac- 10 Eashc elaterials $19.50 $15.037 § LR k]
9.04e-10 FRC U5 EBguiey First Rigedslic BankSan Fram 1,500 LD .00 D10 Finareial $35.50 £330 i 1,805
9-Dec-10 W LS Equity Baona Film Group Ligd-5pan Adr 3003 L] 000 S-Pac-10 onsumer, Cyelics 850 800 5 (1)
8-Da-10 SEOT WS Equity G Dt Corp-Class & B, D0 LD 00 BDwe-A0  sguirer, Mon-cpcl $61.00 $54.950 § {38,300
4. Dac- 10 FHAM LIS Exuity First Herlzon Katiceal Corp 3, 00 LD .0 D10 Finarial $40.50 $10.730 i B0
13-Dac- 10 I35 LS Equity Isottstone Holkdrgs Lichfds 2,003 [Lae) [ T4-Dec- 10 sumer, Mon-cycl $13.00 1T ] a.338
15-Dae- 10 HIP LB Equity Hep e 3,003 Lk ERC L 15D 10 Finaraial $30.00 133,268 § 1,807
W5-Dae- 10 FLT U5 Equity Fagitor Tedhwologies Inc 2,003 [Lae) [ 15-Dec- 10 sumer, Mon-cycl .00 fznom 5 4,162
i6-Dac- 10 CLD IS Equity Clieud Paak Emargy ik 3,003 Lk [ Pe-Dwe- 10 Ermaigy $19.50 FREN: ] § 1,080
I7-Dae- 10 QRE L5 Equity o Erergy Lp 2,500 [Lae) [ Ve 10 Erszrigey 000 bAER: L 5 13751

Equity Gainilod 5 FENTE]

Trade Date

Expiration
Datu

Dirm

Endry Prica

Cuirrant Price  Gaimilod (USD)

A2-Jure 10 H-Aug-10 BT Bp Plc-Spar Ads 1,003 Lk Zall 2314 3636 § 329, 8200
Z2-Jure 1 16-0xt-10 Bowght Bp Pic-Spons ddr 1,003 an LS <all .51 pit 5 238250
27-Bap- 10 n-Pov-10 Sl Spck SAP 500 E1F Truse 450 "7 L&D Call 237 3000 % 106, 650
CledidEguity Dptiond Gainilais 5 23,380
Total Equity Gaimloss E] 122 965

Il omgan Precsts Bank™ i ihe markeiing nama for the privaies ban king buisen cosductsd by [l Morgan Chase & co., snd iowssderin woridwide. [l sergan cho gank, [l snd [l sorgan Trest o, [l ame memzer of the ro. [} worgan
Securisies inc. DPMED B2 rmember of e bew Yook Siock Esckbange ared other nation a and segaanal sodhanges. PRE & the eoker-dealen, member BMESD, SR s pddivion. Pldormgan Che B {0 may opera i sariows orhe ribrokoss -t be s o inasiivesssy e sory)

it

Tha b being dor indk anly andior in rmpome 1o yoor reguat. nformaiion conisined in thes reausg e and sny but =ot Srzrisd 52 Ay rmearch, rark et valustion, Satemant,
coanfimeanions, Lokl 3T ne OF 5 arnes, i bebeyed 10 e rebable, Bin we oo non s arvanT TS oo ke OF JOOEECE. CH Ke. 3% S Peynet COrETILE St juikgrmen ¢ and are sebjeo oo cha nge eithout notce. Pt perfamesnog is mn sdacative of funine
ety Thivmatarial ot iniended s en ofier or mlcartion dor the purchme or wie of any Anerial isssument. The broker-<ealen andior sher afilies snd smployssumay Bold 2 pomiticn orecs moma e makes in the finescial nesumans of sy e
st B O 901 35 USdErTines, pRIETENT SN, S0vir oF Kender to sch imer, Waluations provided retieon prace &5 manes o The daseld e fed
Plieme redar io yoor officsl rsbs h Ve cannot e et pricm would not be axud lasie shewhare snd wogerty that several valuatione from cther wwom be obtaned for the purpos of makong requ red cakulriiom. Targes prios
vl g i e o e Borked Do reann reanEria b and These o e o aserances that thess prios or pheids s be realized, The obigation: and the seoaities ok, offeed, o reoomimesded, ciding motul funds, Jre non deposis and o 0ol
J af, ar mg by, ary bank: r ihee, nor are ey mwarned by the FDIC or sny goesrmma il agency

Piene comact your [} Woegan Prascs Bank repreemiatee for forsser information or regarding any tramaciiczn
Thininformatios i dor the ol te o4 the panon i whom it s sddesssd, and may be prisieged snd confidessal. Ay ue, dintribstios, or dupliorion by asyons other than the sddreauss & prohizsited. i yeu reose thi in ereon, pene solify e weder
i e ity e rECUT it by Ml

A0 200 P RAamgan Chae & O,

EFTA01155988



Global Investment Opportunities Group
I Account Position Summary

Ul sl Barsimst [ Prepared for Finamdal Trust as of December 31, 2000
Current FX & Commodity rafes HKiGLISE ELE k] EARILISD 11055 GEPUSE 1.5545 USDIFY ;az
MPTLSED: 17455 MPOUSD T3 EURLSD: 1.337% (LA ealg 46795
MS0ICHE 03317 MISTHCAD 05993 LI DA S0 1018 USONOE 5.0

E5-Pdar-10 15-Mar-11 15-Diexc- 10 SO0, I000, D
Sage-i0 15-Raas- 1 15-Dax- 30 S0 0000, 05al (0] FiA [N 16-Ape-id I i 15, 030
Cleded FRAS daimlods 330, 300

=~ *oman Preste Bank” ivibe marksing nams for the privete ban king buisen cosducted by [l Meorgan Chass & o, and o wss dearin waridvade. [l Morgen chaw Bank, [l snd [l =o:gan Tres: co, [l are memzen of the rokc. [l sorgan
Securies Inc. DPRISD B a mersber of the e Yook S1ock Escrange ared other nation o and segeong | sabarges. PES) & e beoker-desler, member MASDL SPC bn addition, Pldargan Chaie & C0. ey erane van ous b Do ker-oes b of iresitmess sdssony
entitias

The nbeing dor ind paum only andior in mpome io yoer reoued. nfonmaiion contened in this meneg e snd ey sccomzen ying documentetos, nduding but oot imied S0 any rmearch, markes valuation, Ratemar,
oonfemsanine, caloul e or emimaes, is b-ll-:-ml 10 b rebiable, Bun we do o s arang s oompkeiEmes or Jooeacy. Qpan i a0 e rases Constiuse o judgreen t and ane swhpem tocha nge without notice. Pt pedormeanoe s non isdaatve of funine
el Thivmatsrial bonot infended s an efer or sicastion dor the parchme or ule of any Anercial sfrument. The broker-ealen andior sher sl iries snd smsloyesymay bold 2 pomtien or e ooma ket makes in the finescial nsgrumant o sy s er
st B, 08 S0 35 URdRraTInET, pRSEITENT SENT, SOvEr oF Kerader o guech e, Walugtiong provided et peace 5 manes o The danel spss fed

Pliare reder 1o yowr official slanene a o, W CHnn g wra ditferant price would nod be availible ehewhere snd siggests that several valiwtions Trom other soune be obcaned for the purposs of making regu ved cabultionds. Tanget pres
wnd wn b paied pelch are bed upen rewarcs mase i b and S cn B no swerance that thew prion or yiidyces Ba realaed. The shigationand the sconbes wid, offersd, or remmmasded, scuding muiual fursds, o nek depoais snd sre not
O e OF, OF S0 res OF 0 LTHTTESS Dy, Ay Dok or THS. ner ane mey bnainsd by the F0MC o 3Ty QUVEITERENTH SEN0Y

Fexemmac your [l Morpan Privase Bank nepreseniatie Tor fermmer informanion o regaring any R mmaction
This irloemation & 7 thesole we of the peson pwhom it s sideesed, and may b privieged s d confidessial, Sy use, diEtribetion, o tupRcation by asyore gther than the sdieesse & prohibied, 1 yu reosse th in e, pleae satify e seader
i meed lateby @nd eetum it by mal

A3 200 P Aamgan Chate & Co.

EFTA01155989



Global Investment Opportunities Group
I Account Position Summary

Wdinl I [ Prepared for Finamcdal Trust as of Decermber 31, 2000
Current FX & Commadity rafes HKiGLISE ELEEAE] EARILISD 110,55 GEPUSE 1.5545 USDIFY ;az
KPTLSELD: 17455 MPOUSD T3 EURUSD 1.337% (LA al 46795
MS0ICHE 03317 MSTHCAD 05953 L DA S0 1018 USONOE 5.0

E3-Par-10 02-Apr-2040 Jpm Chase Capit 5. T 29-Jd-10 §7.12233 ]

B5-Fdar-10 O3-Aps-2040 BEE+ Jpm Crase Capse 1 1.3, 500 Financia el 8 3i-4d-30 §51,02008 2E00 I J48518 § 4,158

Z3-fdar-10 Z-Apr-2040 BEB+ Jpm Chase Capet 5 150,500 Financial [Lae) 5, T 2-Aug- 1 531497 2RO 24 EGEA ] 13,35

I5-pdar-10 2-Apr-2040 BEE+ Jpimn Chae Cagse 25 113,776 Financial Lk 6. 0 3-Aug-10 §46, 501 89 2500 246700 § 10,358
Closed Proferreds Gainiloss i 34,535

Il omgan Prects Bank™ ivihe marksiing nams for the privats ban bing buisen cosductss by [l Morgan Chas & cz., and it wssiderien worldwide. [l Morgan chawe Bank, [l snd [l sorgan Tres o, [l are memizen of the roic. [l worgan
Seurimies Ind. DPMSH B3 merber of The Rew Yook Sk Eschange ard other ratond and regaona | sodanges. PMS] B 1 bioker-deslen, memiser BRASDL SRC 1 add@tion, Plorgan Chaie B $0. may oPerate sanioes ohe rbeoker -t b s o i irasitrees] sdskony
etitian
The i being dor ind FuTpzEm oy andior in repome 4o yoer reouest. Infonmation contsined in thin meneg e end ey scomesn ying domumentstos, nduding but st limied s sy rmearch, manket valustion, wetsman,
confimeananne, Cokul 3TA0NS OF S5 marles, §5 beboad 10 be SEADIE, DU wis 00 O s@TanT its COmpkEtenes OF J00acy. DN a%d eiranes Cora1iTune cuf Ut ment and a0 swb e no cha nge without notice. Past peformanie is rat isdaative of fuburne
renultn. Toivmabarial o not imendes ss sn oHaror elctetion dor the purchne or wie of any Anercial issrunent. The broker-csalen andior sheir sfiaies snd smployssymay =aold 1 pomiien or s o oma ot mukes in the finescial nesromanm of sy ser
disrugted Rasredn or B35 undenyrines, plaoment agent, sokitor of kender o guch Bsuer. Waluantions prosided refiect prace &5 manes om The daseld sped fed

Plesrie reder 10 youd offidal stateme Ernation . Wie casniot g Wt differend prices wauld nol be availible ehewhen: snd siggests that seral valustions from other souoe be obbained tor the purposs oF raking rig ied clbolstion, Tanges pries
and snbopaied peith ace bned upsn rawacs matana bk and Sare can B no aworares that thew priom ar jeidycas =a rarloed. The chigaiiznans tha seconbes o, offacsed, or remsmmasded, iscudng reoiusl furds, o nok dapauiy and sra noi
ol g atiaine oF, OF &0 e o 0 st by, Sy bk or Thevtl nad e Ty insunedl by thie FONC o 3y Qoo T il Sgeniy

Pleme conss your .. Morgan Prvass Bank represariabree ior furs=ae inlormabos or regarding any tramariizn
Thniniormabos s 42r theaole tne =4 the panon b2 whom i n sddoesed, ans mey b preodeged snd eonfidassal. Ay uw, dninbobos, ar dupioriizn by asynre athar than the sddrauss & prohisied. Hpeu remae thi in ereor, plene maiify @=a weder
i i Lt e e T by el

A 2008 P RAsgan Chate & O,

EFTA01155990



Global Investment Opportunities Group

Account Position Summary
Frepared for Finamcial Trust as of Decesmsber 31, 2000

Current FE & Commadity ratns EAGLISE ELEFAE] EALLSD 1a1n.9% GHPUSDH 15545 USRIEY m;maz
METLSED 17455 EFOUSD PH5.TS EURLSD 13378 LERCLP 46705
LISOICHE 053317 LsnCan 05905 Ul DA S8 1mE U OK 5831

Fiand Imcome

Ape- 10 15-Apr-18 Cableision Spste -5 / . Te-dpr-10 s 10 D0 x ] X
12-Mary-18 D Fab- 28581 B+ Feed Moter Cred 85,142,500 5,000,005 oy Lk 1aT5% 1E-Saep-10 4135 96355 IOk acd I 30365 - 5,550
17-hdar-10 TEORE-200 Feirokeos De Wer 51206750 500,000 1ne LIS 4.900% 22-5ep-10 16430 56 G5 GLTE § 7.
RER ST 15-0n- 2014 COC+ A Ceig 51,004, 250 1,000,505 3.37 LD E250% 20-0¢1-90 §9,1I52E8 08115 plitis] 5 79,555
13-Oxt- 10 15-Oxk-2004 xe Amr Corp -5 100,250 1000000 33r LIS 250 T0-Ho- 10 $13,541.67 LTS LFo-¥ad 3 214,732
A5-Agr- 10 15-Jul- 2333 R Bebstons Liguidati 53,500,000 10,000,005 433 LD E3T5% Sl 10 §0.00 B0 I 05 5 1555, 000]

Closed Ficed Inoamse Gaintl oss 5 |J|1:|_dﬁilz

'.. Slorgan Prevate Bank” ivthe markeing name for the grvate Gan bing buinen conductes w.. Margan Thae & Co, and i witsd derin worldvade, l Margan Chuwe Bank, .. and l organ Treat Co., . ® memnzen of the POK. l Sorgan
S 65 Inec, DPSISH b g rerebeer of 8 P Yook S1ock Exchange aned other nation o and segaona | colanges PRSI & e beoker-degler, member BESD, SR s gddtion, Plborgan e B O0. may Oerane sariows ot kst b s oF innssimesy siebory

it

The i bising dor Pt iy andor in repmme 1o yoer resuest. nformation contsined is this mensge snd sny scompsn yisg doounentatios, nduding but st Geted toamy rmeanch, market velustions, watemant,

oo fiTaaninrs, CACLBTNE O S5 TATES, i bt e 10 be TEIAbE, BUT we: 00 HOT marTan its COMRTENES OF JC0UTacE. DIk 2% Surimases CONGINILAE S [uigment and ane sebjem no change without notice. Past performance is rat isdcative of funine
renuitn. Toivmabarial o no imendes ss sn oHaror elctetion dor the purchane or wis of any Anercial issrunent. The broker-csalen andior sheir sfiaies snd smployesymay =aold 1 pomiien or s o oma ot ok in the finescial nesromanm of sy ser
idisrued Rasredn on B0 35 undenwrine: plw:mlrr agent, yokisor or erdir noguch eser, Waluations prosided retlecn price & simanes om the daseld speed fied

Plwne reder 1o yoer offical rate Ve camnat ] pricm wauld not be avsilatie shewhars snd wggests that several valuationu fram cther wuron be obtaned for the purposs of making requirsd cakulatiom. Targes prices
an:l antopated yeldh a%e bored Do Pesearon maneriak and There G D N0 Amerances that these pros or piekls com be realized. The chgations and the seoerities b, offered, of recommesded. ischuding mutual furds, an: no deposts and ae ol
af, or org by, any bask or thrdt, nor sre Say issred by the FDIC or any govarnmarntsl agency

Pleane cortadt your [l Morgan Prasts Bank repreamiaties for farftar informabion o regarding any ramactian

Thiinformabios b dor the sole i o the panon b whom i b sddesssd, and may be privieged snd confidestal. Ay ue, diinbetios, or duplorion by asynne othar than the sddrewes & prohisiied. § you reoese thi in eron, pfene soibify e weder
i i Lty e SROGIT T by el

A 2008 Phiargan Chase & Co.

EFTA01155991



Global Investment Opportunities Group

Account Position Summary

Prepared for Financial Trast ax of Decembaer 11, 2000

‘Currant FX & Comvmodity rates RiuGlsn A2 EETRL ] 1471.85 GEPUSD 15585 UsDIFY EL3Z

KFTUSD 1FEE AL PSS EURUSE 15315 UsSDELP SET.05

USEHHF LEELH UShCAD 11505 AUBUSD L3 USDNAK LEI

i fang
Trade Date Expiry Direction Hotonal Currency ncr pai Fized Nats e n";"“_l [ ot Co: i i Loa §USDN
Prumiwm Pramesum Pramium data

Z21-Ape-10 4By 13 0,020 DEDH M1 8 1802, I
I-Ape- 10 288y 10 5o 10,005,003 Lik1e] Fraption L E5 Lt 103,000 113% 530,000 M1 8 1257, 00
B-Apr-ia 2E-May-19 Baught $10, 008,005 it Smaption £ Py 3199,000 -1.58% 34 H-May-ie 8 195, iy
13-Agr-10 14-fun-10 Sl 1, D08, D0 ik Svmaplion ST i v £125, 000 1LI5% 5521500 14-dun-10 § |6, 5000
31-War-v 30-fun-10 Sk T3, 005, 003 s Smaption L3500 L $138,000 1.35% -5 1,980, 5000 A-pn-10 5 11, D03, 500
- Jure D 14-p5l-10 ok T3, 005, 003 s Svmaption L3500 L 567,500 561H 30 13- Jyl-10 3 551,500
BiePabirg-100 16-ful-100 Sl 410, 006,008 it Spmaplion & T i 8, 00 i 40 - el-100 [ W18, (0
2E-Pdirp-10 13-Aug-10 Sald 310, DD, D0 (111 Smaption et H i J5a%, 0o Pty 4 13-Aug-10 -] A5, 0h
I-Jure D Eh-dug-10 ok F10, 005,003 s Smaption L350 Receir $U,M03, 500 T.050% -52. 165,000 Mgl § 11,131,500
Cloasd Swapticrs Sainiloa 1 dL Lm0

Pl racagan Frivate Bank ™ B the mukenng noe or The peate Baniing Beiness oosdumed by [l perges Chase & Go, aad i sebsdinier wor ideioe [l ospon Cross Basi, [ s [ raeegan T Col [l s reembers of e PO [ Rospan
P uritie Irc. [IPRTE h & member of the Mew York Siock Cochange ard ather naticral sad regiorsl mchanges. P & the brokes-dealer, member RAID, SFC I addition, IPkoegan Chase & Co. muy openste varicun oiher becher-dealen of imveriment
fadvivary matiien.

[T dol ki rig 11 Ewing prowided for isfarmaticnal zuspores only sndion n e panes bo your reguat. Isfarmation mnaained in this mewsge ad sy doosr trat st limited tn sy mssaech, market sakiaticn, tisbemasts,

ar ati in bakawed in ba rellatls, Bul we do rat warast B complsbene o sciurscy. Opinkom and ssimates mrestuie o fsdgrent snd aee sshject to changs sithout nodm. Past parformascs ot isdbortve of huters
perdis. This manerial & rotimended it 9% 3 of sobdtation Sr e peethate o ke ol snp Srondal issrement. The broker dealers ardior e atliines a0 enpions ey Bold 8 BOSTion oF S Mo er maser in the Srasd a issareent of 2y Hoer
kemcumad hassa in o sct muurd s e, placsmast sgent, sdvios or lender o weh ser. Valatiom peosided relect prices artimenianon tha driely ssacfisd.
Pisma relar bo yaur ool riaterr W carmot ‘thast differant prie would nct be sxalsbis abewhars and wggans thet wversl waiur ks from other werces be chtaned for the perpos of making requirsd cakulaticns. Target
wices and asnidiganed viekit aoe based ugos sepesnch marenak s Thee can bee re deseron o thiat Tese pies o wekls can be aealiped. The ob bgataont sad th secssmies sobd, offened. o necormerented. ndudaog el Tunds, s non deposins ard ane ner
=hligatizm al, or sndorisd or guarsmissd by, sy bank or thees, sor sre thay iswesd by the FOK or amy gessmmanial sgency.

s oo youe [l Mo ros Beivane Bask epresenative Tor funbess i st on OF pegand ing Ay FarssTon,
[Th irdormation b for the wole s of the panos icwhom it B saddressd, snd muy be privileged ard . Ap s, ardugh by svpone oier thas 1he sdd rewsss L prohibRed. H you eosies Sh i anoe, plame noi ity the wnder
e diatelp anil e i by sad,

ICH 2610 I Petae gan Chame & Co

EFTA01155992



Global Investment Opportunities Group
Account Position Summary

Prepared for Financial Trast ax of Decembaer 11, 2000

‘Currant FI B Coanmnd|ty rates RAGUED ME203 WAL 1471.95 CAPUSD 15585 USDUPY BI3Z
HFTUSD LEL LS arnush ML Y EURUSD 15375 usDEaLe SLT.05
USEHHF LEEEE) UShan 0 ALBUSE 1014 USDHOK LEN

Matardy Acorumd
[y Undurying LomgShort Shares Spraad (B It Imduntry

Trade Date Entry Price Clased Prices  GalniLoos jusog

23410 2E-hpr-1g Iapr-10 Gokiman Sache Ma126m Financial Feddz 152700

Elosad Total Aeturn Swaps GaireLow

Matwriny B T CurTeacy Cesarlpaiom Fiued Rate [ 2k = Galniless JUSD)

TE-Apr-10 Ip-Apr-12 I0-Age-11 128, D, DO A FiePay Flt FRFETERY ] IPE 00
BoApr-10 5 May-11 05 -May-11 128, e, D0 Uik R FiePay Flt 1.Fa0% 31201598 H 22T,00
18-t 2h-Mar-12 2110 3 DO, DO, DD LR Rex FisPay Fi L1500 p eyl 3 3, S0
25-War-tn M- 12 FFMar-10 3 D0, D00, LR Rex FisPay Fi L1500 5173406 -n- 3 1, SH0
FINMET.] 2E-Jul20% ME-dd-10 0, KN, DX [T+ Pay FeRes Fit 1o ESERCAEE] 16-Aug-10 & [FRUTATTN
U5-Aug-10 1F-Augan  17-Aug-10 0, KN, DX [T Pay FeFes Fit EFTo ESEE T TEY 16-Aug-10 § 11, 1, O
T&-Jukn Ve luk20ae 1E-Jul- 1% B, DD, D0 WSk Pay FisRec Fi L.350% 132063 g0 § 12,327, 0500
Closad Inferest Nates Swaps Jainiloas 1 {5 910 000

Matearity T CuFTency Cascvlpaiom Flaed Rate driginal Cost [0 Galniless JUSD)

Za-Muar-Hy IFFeb-200  2-Mar-10 e, 050,000 use Pay FixRec Fli 4.45655% 5697 13-May-12 5 11,030, 0000
FLET TR 15-Fab-2040 15, D0, D30 [T+ U Trawarp M8 4ET15% 14,962 241 LERE R SI30459F AT 18-May-1e % 1,155, %04
Clogsd 30-year soap spasad & § 135 404
Bursdtoxs Dividand

Company Entry Price Curremt Price i Lo fUS D)

D AxbE Diradend Fut Decll FT o E L 2k EA
12-&pr-10 2-0ec-12 Sa3E Dividend Ryt Decl2 2828 558,071 EUR LLEE 1250 3 A, A5
BE-Adary-10 2012 Sa3E Dividend Ryt Decl2 50,050 5,000, 000 EUR 1000 1250 3 B35 538

Clogsd EuraSion Davidend Sark: to-Marksn 5 1147 163
Clagsd Swaags Galnlaas 5 {4 3598 K76 )

‘.. PFcrgan Frivarie Dank ™ h 5 marketing name far ihe privste Sank ing Suninew conduited By .. Magan Chne & Ca., and i webaidiane wor idwl de. .. Worgan Chane Dank, -. el .. Margan Trur l:p\.... e mamben of the rmc... Worgan

acuritia irc. [PV h & mermbese of the Maw York Siock Bochangs srd ather naticral ssd regiansl mctanges. P48 & the broker-desler, membar BASD, SPC. 1 sdditicn, |PRo pan Chass & Co. Ty opensss sarkcun after becker-dealan or imverinen:
[y AL

T Fiod Wt ) b Mt poracid il Fies o s L) s P il iy v VN B Vo3 e Pl 0 i ¥ PR L. BAPC PR i 00 vl o U e s e o Sy SO00nT i ind i O Ca s ennath f, | ichidiag bt s vaned t sy ncsemsdy. marke saboaten, S1abayessls,

o TR s, CRbOURBT AT OF ESUIES, b Debewed 1o D reliabbe, Bl we 30 fl wivast s oDl e els oF SO0y, S0 0rn ar il E5 P ELES D0 PETITE O Fedg et vl 0 Subiiert e Change mith o notoe Pen peT ot o i b G of Tutart:
pewdte Thiv murierisl b rat iended a1 as offer or mildiation far e parchoe or whe ot sy Srandal indremere. The broker-deslen srdiar Seir st e snd smployes may hold 8 zostion or act a0 ekt maker in the Anead al invremerh ot say iuuer
e Pus iy o etk v e v e placeasest agunl, ddbaton of lender 10 wach Bradr. Vabianas peosided red oot peie etivanes on the dineid seecfied
it bt e o D LDV ] W s, WM GO o (R ATV TH] Tl o g e bl 1o, o i i oo v i 5 i 1S T sty i s s Ty ol gt B bl Tow thes pravpiose of reaking megisned cakilations. Tanger
zricen ared snticizated yiskh are bawsd uzon sewmarch maieriah andibars can b= ro sweranos thet #ess pricear dekiucan be reslizsd. The chigstiom sad the secusssucid, affersd, or recommended, induding meatusl funcs, = not depealts ard ara net
labliganiare of. or endiorsed o puaramesd by, g bank or et mor e thary imoed by The FIIC o any govemmencal 3gendy

[Pl CoTia your . Maman frivete Dank merrative for furither indomation or regand ing any Tamection.

Theis TRt O b S0 T 0l et £ the e ris 1 whare i & avessed, anvil sy be pe it ed and condental Rivp . dhiribation, o dup boomos by anpare: oTer thas The addnesses i prohlined, 1] you seosee T0E 2, pheae iy the sk
rermadistely and b B by il

IC3 2010 IPkliaegan Chasa & Co

EFTA01155993



