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Leslie A. Falconio, Portfolio Manager, Further Lane Asset Management

Ms. Falconio is the lead Portfolio Manager for the Fixed Income RV Fund at Further Lane Asset
Management. She directs the investment in the US Fixed Income market, manages the relative value
strategy in that market, and develops hedging strategies.

Prior to Further Lane, Ms. Falconio spent approximately 3 years as a Senior Portfolio Manager and
Principal at Graham Capital Management Prior to Graham Ms.Falconio was a founding partner in Silex
Capital, a minority owned Fixed Income Hedge . Ms. Falconio also was a Portfolio Manager at Soros Fund
Management, where her investments realized double digit annualized returns.

Ms. Falconio has over 15 years experience in the mortgage-backed, government and derivatives markets,
and has had a successful career managing billions of dollars of these securities as a Senior Portfolio
Manager and trader at OppenheimerFunds and as a Portfolio Manager and analyst at MetLife, where she
managed $20 billion focusing was on mortgaged-backed securities and structured products.

Ms. Falconio has an MBA degree in Finance from the William E. Simon Graduate School of Business at the
University of Rochester, as well as a BS in Finance and MIS from the State University of New York at
Buffalo.



