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Aibrbeal Buss-bansmnt AByrpmee Soniestin - Prapared for Financal Trust as of November 30, 2011
Curreni Fi & Commadity rastes EAGUSD 12 8Es HALUSD 1785432 GEFYSD 15695 USDFY 5
EFTUSD 563 RPDUSD & ELRUSD 13435 USBCLP S5
oo e H0CAD 100 Aunao iLH \hoNOK i), S
FX @
Trads Duats Expiry Dats Direction Ciarrarscy 1 < T Clogs Dud Doks L - — niloee (USO)
8 piry 2 ¥ - L L - Framvlum  Premiam (%) Premiem . s
1=y 10 11 -y 11 L 7000 50 A4.700% § [EED T
11-Mary-18 1A= 11 Saled wr Call 18,000, 600 535000 ush Put Barrser Broachad S470, 00000 47004 1508170 & 01,039.817F
1E-ar-11 1A= 11 [Bcesght wr Call 18,000,000 000 {1}1=] Put s 412508080 -1L150% 000 % (135,000
e-5ep-11 S0 10 [Boeaght ThEE Call P0.000, 000 A7 LIsD Put 8100000 AT 000 & 4E1000
ThSap-11 150un- 10 Benaghl SG0 Call 10,000, 000 128 ush Put 5120, 000,30 1 200% S000 & 0000
Cloasd FR Dptinrs Caanlos ] 1 BRE W17 PO

~i P higegas Frivate Baci” ot marketinog cee S the privile basbing tuieen condusted by 1 F Morgan Chaie | Co, and i julidanes moridwede | B doiges Chase Bark, 6.8 and | B Maagen Truie o, A dee rmeeben ol Lhe FEIC 1P Moigan
N e I (PAES) b it ol fae Bissae Viorc Sk Exchangs snd ather rationsl snd segional sschanges. PUSH i the Broher-deaier, member SASD, UPC In sddfilon, PMongan Chase & Co may apesis variou oiter bimier-deskan o e mei
ndukiia’y LML

ﬂanthWmmmmmmumm ImFr rat e pzalaemed in thin e e arsd gy i bt ezt breiled b ary resmaren, mareed vilustnm, thalements,

wpL, i berbreil Lo 0P 1 LIDES, b o S FR0A WA LA VTG DT ATRL OF ACTUTATR ﬂpﬂmnﬂ_mulmhunmrhmﬂﬂhﬁpﬂmwmm Faar perfodTrand ¢ it idkistee of humae
T T‘h-l'ul..i.ml.nl.lr.bllmﬂhwmdﬂmfwhuﬂ-mﬂﬂmhﬂlm Tha brober-dedbin andioe Seet o/ et and smphoper miy Bold @ postion o sl & Mkt makat e frescsl bt of any

Fusatr ciscunbd herein 00 aif i ndereiten mmw-rmumm mm1mmwmum1mmnﬂﬁmﬂﬂ
P et o pour oM priE anwilably aberwtars and Tt wrenral vsluation from otfar source be obtened for The porpos of making requred ciloulston. Tag

pmmu-mm#mwmw-mhmqhvldrhu-zunhmmwnmmurmanhtwm Thee oiiganions and The seoarities soid. ofiensd or ahedd, inschesling Famual fusdh, are not degons and
ot @ try. any bank or Suift, noe soe they inssned By the FOIC o any gosesmmantal sgency

P comtact your LUF. Margen Privabs Bank reconsaties for furthar bsformation o ragandeng any Sranmacton.
Tha Information i for S wols e of the perion fo whom it e sddeeuss, snd may bs preleges snd . Ay e,
e Ll e vl es L Lry Aeaed

o dhaplcation by srmpons ather than the sddesuss iy probibed, IF you sscsive thin in smor, pleas notify the wnder

) 300 1 Bhidonas Chi & Co.

EFTA_R1_02047349
EFTA02695827



Glebal Investment Opportunities Group
Account Position Summary

[ T R Prapared lor Flnanclal Trust o of Nevember 30, 2811
Cierant FE & Commodity rates HAGUSD Az HALAISD LEL LR FS GEPUSD 1.5555 L el 1758
KPTUSD (5] KPOUISD &1l EURUSD pRCE USDOLP L1LE ]
AR amir PP LEL) AYDAID 1837 ARQNOK 200 - B

L= Out
Trade Date  Matarity Currency  Dewripfiom Flasd Rate . Gaindoss (LAD)

]

Cladird AL GaimiLows 4

“LF. Wasgan Prevane Bank " & the marketing name loe the invete Baniong buriasi aosthatl by | P i orpe Chaie § Co . 80 1y iilbsdatm wivliwide. |F Maigan Orhase Bani. WA snd | F Moigan Teut Co, RLA see svesihen of the R0 | F Masgan
nciir . (PRI bl meembes of i Mew Tod Woce Enchange and otfer national snd segional aachanges. P88 b e brobow Oedle. member KASD, SPC. In adoition, Psborgan Thae § Co. may operste wirow ot Braaer-desken o imssilment
Bkl .

T Porliiraing & Bevi prinied o intermational perpesst Sy 45 It PEBuHE 10 yined PEQEriL It maled Contsned in Bt Scieage #0817y S000F patyieg detumerttian, ndulisg I nat el 19 sy rosenih, Sarket il AateTeas,
it o, Calculations of erlimate, i belimsed 1o be relisbie, Bl we de sl wn s i completeres or sscunsty. Dpision snd evlimabm conititute our judgmen and s telijst o chings without natice. Par perlormance & nat indicaties of futus
sesalts. Tht maoerial o Aot innenced di & oMer 6 SOBOIRTON For Thet purchns o Bt 0 oy Toardal s umen. THmmumﬂnmimﬂmmmmmuamumumnmmwﬂmwlmunmmw
v e Bersin or 801 @1 endenwriber, Dlsosmont Soest, stvior or lender 10 wih aser an the cstehl

Faass rifer 10 youf ofTwla| RAIERALLEnTRmaln. mmmmmmmmwﬂmhmmrmwmumn“mrmmwhmm1mwﬂmm.mmumm
prinet and angopsted yeidy sre based wpon reweanch muterish and fans can be mo STRrances that thew prioes or yiskitom o reslized, The shigaiiom sad fue wourties wkll offered, or recommended, nmmﬂm-«mmm“
el wb bpatiom of, o eredoried oe guatamieed kg, ey barsy o thef o are they mared by the FOod o0 amy govemmertal agerey.

Plaais perlant vour 1P, Morsan Prvate Sani ¢ awvw fe durteme ok o e arw Lrardaslion
T riformaleos o foi Ui okl wie of %56 paos 10 wiaim & i e ared iy b gt vl i Asry wiiin, o dupliation by anpone otfer than the askdiwees o proRibl led . W you et B0 eoe. pleas notdy e sender
maTssately anad rartuen i by mad

001 071 JFNasGan Chass & O

EFTA_R1_02047350
EFTA02695828



Global Investment Opportunities Group

Account Position Summary
Propared for Financial Trst as of Howeniber 30,

Gl1O

Wabesliol Bavse et sies oot Ao pomn brpensti e

201

Curreni FE & Commadify raies RAGLISD I1ES HALASD V740 47 CRPUSD 1.5655 WSO T 58
EFTLSD 558 KPAISD [k ELRLSD 13455 USDOP sinFE
yincie LEIFH URTCAD 1mgz aunuin 107 WENOE L Eei T

Torkald Diva
E v
F0E 51385
408 513 88

Currency

Trads Dats Coupnm

PieJuin-11

BEE
1E-dun-11

dpm Chane Capiasl Xxi
dpm Chaie Capital Xxix 25

02 -Apr-JHI}
B2-Apr T}

26810
26810 00, 050 Firmincial L1 (%

Endry Lavel

Urvaiingd Leaal

S1L514

M55 2561 § 542514

Claard Preterreds Gamdloss

! Iﬂiiﬂzl

Tha Todloawing iy b prowided far isFormamional parmas nnly anckir in PEHGIE 10 por Suqest. NG Taion Damadsed in i menagn and any a0 Fng
confismations, caloslations o evimates, i bebeved 5 be reliable, Bul we o not wereant its o axiarecy. Op wnd

1efiect price oo tha datwh]

arwin o a2 in urderariter, placersen agent, sdvior of lende 10 fuch fussr

refr 8o powsr offcial s ‘W carmot thit differsnt prices ok not e sveilatls siorswters amd naggeh

of, or endoried or guarentes by, sy bank or theif, nor ane they imured by the FOIC or ary gosemessrisl sgendy.

dor further o regaeding &

Paans comtset yonr LP. Meman Prissts Benk
i ey b g ared

Thii irioemation & for @ wis LA of the pemon o wbom it &
irerridiateky v e @ Ly mal

Ay

“IF Wnegas Friabe Bask " nothe maebefing s tae Lhe prieibe basling univen condursed by ) F. Meman Chne & Co, and i sumidane morideeds | P Biorgan Chase Bas, B & and | P, Kiergan Tned Co. KLA are memiseey of Lhe PO | P Bargan Securtie
ire:. [PSAI) b 8 resmsbas of The R fore Boons Bacherags srd otfer raonal ard segnnsd sshurgss Pl & the Drode Oealer, membss HASD, SIPT in adsition, PRongan Closs b On mag (et vanaes oThe Dnoe-tdeabbin of ifeimenT ivnrg siities

) bt FoTt B ] 00 A%y TSR, Tkt vl BT
nd are mabyect |nmmm Pyt perforreenoe borot v of fusere i

T myraried I e iviensied a6 0 affer o pelisiiplion gr the pumheey or 12y of ny frnncisl insirgemes Imwmmwlqumwmnw-mlhnwnnmﬂw iy e Tl irtrumenty of g iuser dasimed
-
what wrearal valantions from other souroes be obtsnsd for the parposs of making requised cakulstions. Target prics

Faeais a
andl gvticiparied yiekts ave Dased ufaon rseanch materiah. ind Uhenh s b AD Baerasoet Thal Thoss S06 o4 waldh can e sealited. The obd ieeinss o T st ol oftensd, of Peosmmonded, ibeding mutal Tungh. 4ne 1l Deoits a0 98 sot sbkomar

by mivparss athess thaen the addrsuss i prohibned 7 pou ssoene tha Inosmor, pleaus notify ke senden

153 3010 SMdsinas Chaie & Co.

EFTA_R1_02047351
EFTA02695829



Akt oh Duons cimnss nni Blyogmon ok Propared for Financial Trust as of Nevembsr 30, 2011

Glabal Investment Opportunities Group
Account Position Summary

Current FY & Commoidity Fales EAGLED A EALIUSE 172841 GEMUSD 1.5685 UELyPY 758
D 1580 RPOUSEH 1M EURLEG 1.343% L1l L]
LISBEHE G LaBCAnh LR LT AL LAY LECHOK L1

Oviginal Oeriginal Camyent Chows Gl -
1 C i = 2 y
Trasie Datw Eapiry Direction Mational Clarmemsy Descriptiom Flesd Rate Prar - Frplil [l i GalnLow (D)

Chired Swspdions Gainloss

=L Morgan Private Sank™ h She marketing nams for S privale benking busine conducted by LP. Morgan Chass B Co., snd b wSidarin workiwede. LF. Morgan. Cuss Bank, BLA ard LP. Morgas Trust Gz, M. o memisars of Lha POIC LP. Morgan
e i b LIPSO s mersber of he Mew Tark Srock B hengs and ouser namoasl god egionsl ashanges PG i i beplom-deake, swember RASD. SIS0, I soeitien, iPdongen Cha B Co My Sperane varons Sl Bioie -Seabers of isvemm|

ader el
i 5] st gt Bminedd 10 By Tepae L, e e eakiEteTa. ety

T bidkowrag b Beio pramsied o indormationad pspose. sndy s » ey 10 s Aot 15000 mation oprtarersl o this rmeetage o sy ¥
< orifiemetiomn, ssluletions or evtrrsien, i bebeved o b relfle, bt e do ol warmast i compieiones o ecomacy. Opiniens and st comiiule our fuekgent nd e wibie o changs withowt notke. Fast periormanos b not isdeative.of riure

e ﬂuml.-rduum\ddﬁmaﬂ-uununmhrlhlp.lmnhm-dwlmllmlm The rodir-deden andbed theaer alf late and snplopea may nolal § powtan o &1 @ T B9 MEes i the Aneedal irserumesmi of ary bausr
b i) Detors 8 1 worbed w10 et sl et o bl 10 s e W il weflen i il L ]

P rebe 40 o aificiel dstermeryoend rra on, Wi cifreal QUi eflo hirl S o] e wouid il o avadeble shutwherg ired duggeiti thid dewerdl waluaboss from oS wniron e sbtansd tor The puepaic of maling ingered debiulstor. Targel
o wnd arntinpated yekdy v batedd USon revessTh murierish and Thers Can e R0 BNSTances tha shew price or elss e be reskord. The nibgatons and th sensrmes i, etierd, or recanemanded, includng reutsal fusdy, $1e noT depout end s nor

bl e 1, 0 eeelnesed 4 Bt annees i aivy el of WhaviT, s e they s ey The FON of ey isremanentsl speny

Piass conesct yoan | P, Morgan Brivaie Bank repr [P & 18GEEEnG B | T
Ten irzrrrabion ndor Hhe nole e ol fhe porson o svoem 1 m sddewued, and may be proeged and cosfidenial Ay e, dnintaton, o dupctos by avpone ofter thee fhe sddemes 0 peohssbed. H yos -somve thi n e, plane nob iy e ende

navachalety st VLR T by Pl

TN 3011 iPiliorgan Chane & o

EFTA_R1_02047352
EFTA02695830



Glabal Investment Opportunities Group
Account Position Summary

Akt oh Duons cimnss nni Blyogmon ok Propared for Financial Trust as of Nevembsr 30, 2011
Currpnt Fi & Commoidity Fales KAGLED A HALSE 1749 43 GEMsD 1.5655 (Ftel T
LD 1] RPOUSE 1M ELURLED 13438 (Freral ) L%
LISDEHF OH1ET [Ere ] L EF] ALDISE 1837 LEDHOK L1

Maturity Accrued

Db Underiying g Spread [bpa) b GalnLow (D)

2F-Apr-B0 -Ape-13 Rl ] 1,740 $ren g ILER T

FH-dgr- 10 A-M g W0 a1 Goidman Sachy ey 0, D Bl BATS FPLETT IR Finanaisl LA ] 13 rEMD B
g 11 M1 TMay N2 Goddrean Sachs Leng 20000 Il BARY LLEA- ] $3,083 800 Finandal SI5E19 3 05
Fap-i Aebday-1 1My 1} Goddinan S Leng 3, £l Il Bt A2 BAE B 4,550, 300 Finandal LA L] 13 55,675
3 e 100 & W 10 i Mee 11 B8P lLeng M, 008 Bl Bahy 431,656 19 43,008, 270 Energy 341570 4 168, B11

Chowved Total Arturn Swaps GanLoss 5 L1311 EET]

Feative Chose ot
Dt

GasLows (ISD)

Tradbs Diste Mgiieriny

il iy rigats (wtll Rt
i CisFraTay Dt Fingil Rats Biate

Chritd I ened? Rate Svmaps GalrvLaid

| [ Ieva
Frade Dadn Malurity Efletive Currerey Buscripleon Fined Aats  COriginal Cod "":“ — - d - BanLowm (UED]
Owetw Walum Dute

Clossd H-yaar varsp spread Galmila [

Traada Date Maturily Mat el Cumrengy Endry Price Currend Prica Gasnlows (USO)]

Dhorted BuroSrons Bividesd ek 1o-flarken _;
§ (113467

Chaviad Swenpt 5

“LF. Morgan Frragia Bank”™ n the murksting neme for e prissie beniong Busiress conducied by P Maompen G § Lo ardd ity wissisianin wor kiscie. LF. Margans Crase Bane, LA ard | F. Moiges Trast Gz, M A are reembary of tha FDIC | P, Mosgan
T iraties b (PR A A ek of the Hew York Rk Dichange sod ot nandesl s repinel suhasge PG @ the brcke-deabe, merabes KASEH GIRD 0 misiten, #iegan Chais & 0o Moy G aie vanaea SHvet doosd -SealsiL ro isesitren]
aduryy wrdiiry

Tig dplicraing b Baing prawioes 10e i matipasl [oepose Sidy sddr in PRI 10 BTaE PG, 10T mation (o singd o this memage and sy i) BRM TRl A, Il B 10 Bmitem 10 ey reRarih, P ket adhiation, anemenis,
con T mation, Galvabitioss Or evlimeta. b Dabevet Lo 5 reliaisbe, Bl w30 ol wilirant 7 COmpietenis of acom iy, Ominkers snd vl Frstel (ombihute our fekymant and s lebjec] B clarnge willool ralion. Past perTommants b nol ntantive of fulure
rewdty. This matsrial b ot insended an an oifer or mlititation tor the purrasw or pie ol any linancisl swinsmest. The broier desien andior their shilisos and smployess may hoid s poution or sct o marbet mater in ths Snancel invirumss©h of ny s
e hesean 04 BT 8 Wrsdere 116, RRmEry Borsl. advnd? o beniy 10 Beih Haiet eflen e o e i it

P rete 16 pras ol Batersrtyend gl am. W tasncl gude etos il S g preom seouid ol s e dsbie subwbarre e ot Bl diso i valuatoss T s wuson b sbllarnd b Lhe patpoit of mebag gueed loslaom Taeoet
mrivon and anbicpated yirkis are bsurd upon reesrcs maienak snd there con Be a0 sssrsnces thal Sewr price or piskds cen be cealiosd. The cbligatines and B st soid, oélemd, or ncsmmended, Inchsding mutssl Rusdh, s rat daponbt snd s nat
bR b o O ERRORREE OF (RABTEREE Dy B ik o0 ST Ao ane thy Inpued by The FDSC a0 aoy qeaaTenannil spercy

Fipwe contact vour | P Morgan Preaie Bank mepr fow farthuee ar ) W
Thh infarmation i for the sole wr of the poren to whom H & sddrrwed, snd may be privioged and
irrackately wag ietT g by radl

Arwy n, o dupl by avporm ot thee o sddrmee b prohiteted. H yoe revnee thel in orres, plaaie nobify fhe wnder

100 2011 PPitiorcun Chane & Co.

EFTA_R1_02047353
EFTA02695831



