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Lacal Trade Date Cost Basa Trade Date Cost
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le JEMS ADF ISIH Trade Type Original Face Bmount Frice with Sinking Bond Fact
m SOUTHERN TRUST COMPANY, INC-MGN US DOLLAR 2200.0 OUSDERART 16/09/2013
UsD usD 2200.0 0.0 1.0 16/09/2013 Z2200.0  2200.0 2200.0  Z200.0 Z2200.0 2200
0 22000  2200.0 0.0 0.0 0.0 0.0 0.0 0.0 1.4 0.0
0.0 0.0 0.0 | ]

0.0 0.0
B -0 THERN TRUST COMBANY, INC-MGH US DOLLAR 95088 .87 16/0
/2013 UsD UsSD Se0EE.87 0.0 1.0 16/05%/2013 SROBE .87 9e088 .87
Ge088.87 9&08E.87 S960B88.87 S5088.87 9e08E.87 9e088.87 0.0
0.0 0.0 0.0 0.0 0.0 1.0 0.0 0.0 0.0 0.0
] 02436896266 0.0 0.0
] SOUTHERN TRUST COMEANY, INC-MGN FROSHARES ULTRASHORT GOLD MEW PUT 01/18/14 @ 90 -1.0
Fg 16/09/2013 usD UsD -1.0 0.0 9.1 16/09/2013 -596.94 -9596
. -95%4.94 -9%96.94 -910.0 -910.0 -9%10.0 -910.0 0.0 0.0 0.0 0.0 BE.04 B6.9
4 1.0 18/01/2014 0.0 AAR* 0.0 0.0 0.0 [ 0243

Benchmark Aware 0.0 0.0

SOUTHERN TRUST COMEBANY, INC-MGN FROSHARES ULTRASHORT GOLD WEW PUT 01/18/14 @ 91 -19,
0 [ ] 16/09/2013 UsD UsD -1%.0 0.0 5.0 16/09/2013 -148
91.93 -19891 .93 -19891.493 -19891 .93 -17100.0 =-17100.0 -17100.0
=-171040.0 0.0 0.0 0.0 0.0 27891.9%3 2761.93 1.0 1B/01/2014 0.0 AARD*

0.0 0.0 0.0 ] _ Benchmark Aware
.0 0.0

i SOUTHERN TRUST COMPANY, INC ALLY FINANCIAL INC & 1/2% PFD 57000.0
16/09/2013 UsD Ush ST000.0 0.0 26,82 1a/0%/2013 1489980.0 1489980.0
1489980.0 1489980.0 1528740.0 1528740.0 1528740.0 1528740.0 0.0
g.0a 120840.0 120840.0 B760.0 3EB760.0 1.0 0.0 MA CAaRl g.0a
0.0 0.0 Benchmark Aware _
g.0a 0.0
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Base Unrealized G/L Mark
ZiP Rating Moody Rating

EFTA01350674



JEM
Account Number Acceunt Name Description Maturity/Contract Expiry Date Trade Date Quantity
Ticker Cusip As-of Date Local CCY Base CCY Settlement Date Quantity Laca
1l Price Base Price Pricing Date Lacal Trade Date Cost Base Trade Date Cost Local Sattle
ment Date Cost Base Settlement Date Cost Local Trade Date Market Value Base Trade Date Mark
et Value Local Settlement Date Market Value Base Settlement Date Market Value Laca
1 Rccrued Income Base Accrued Income Local Est. Annual Incoms Base Est. Annual Inc
ame Local Unrealized G/L Base Unrealized G/L Market Spot Rate Coupon/Interest rate
S&P Rating Moody Rating Accrued Interest Limit Available DM ECI ECI Regi
aon of Risk Implementation Vehicle JPFMS ADF ISIN Trade Type Original Face Amount
Price with Sinking Bond Factor included
WESE40002 SOUTHEREN TRUST COMPANY, INC HSBC BRL STEF UFP MNOTE 3/27/14 LWNED TO BRL V3 USD B5%
BARRIER- S5%CPN-Z8.5% MERTRN 3/13/13; INITIAL STRIEKE: 1.9619 2770372014 40432XD32
16/09/2013 UsD uso 1000000.0 1000000, 0 0.0 a0.07 16/05%/2013 1000
Gpa.o 1000000.0 1000000.0 1000000.0 BOOTOD.0 BOOT00.0 200700.0
BOOT00.0 0.0 0.0 0.0 0.0 -199300.0 -1949300.0 1.0 0.0

0.0 n.o 0.0 G7106T0TOE 02438062646 US40432%D326

0.0 n.o
WESGE40002 SOUTHERM TRUST COMPANY, INC HSBC BRL STEF UFP NOTE 4/21/14 LWED TO BRL V3 USD B5%
BARRIER- S5%CPN-Z8.5% MXRTRN 4/5/13 INITIAL STRIKE: 2.0035 2170472014 40432XESE
16/09/2013 UsD usD 10000000 1000000, 0 0.0 82.57 1&6/09/2013 1000
Goa.o 1000000.0 1000000.0 10000000 B25700.0 825700.0 B25700.0
B25700.0 0.0 0.4a ] 0.0 -174300.0 -1743200.0 1.0 0.0

0.0 n.o 0.0 G7106T0TOE 0243806266 US40432%ESE3

0.0 0.0
We7565001 SOUTHEREN TRUST COMPAMNY, INC BUY GBP SELL USD FCRWARD CONTRACT FX RATE 1.5636330T
RADE 08/21/13 VALUE 09723713 2370972013 FXGBFEDLVY 16/09/2013 GEBF uso
1000000.0 1000000.0 1.594 0.0 16/09/2013 -1563633.0 0.0 -15632633.0
1563633.0 18719.895 26212.264 18719.84%5 2B212.264 0.0 0.0 ¢.a
¢.a 1871%.885 26212 ,264 1.59355 1.563633 0.0 0.0 ¢.a
5710870708 0243896266 ¢.a 0.0
Wo7565001 SOUTHERN TRUST COMPARNY, INC BUY USD SELL GBF FORWARD CONTRACT FX RATE 1.54%0000T
RADE (B8/29/13 VALUE DO9/23713 23709720132 FXUSDEMMO 16/09/2013 GEBF usoD
1549000.0 1549000.0 ] 1.5%4 1670972013 -10Q0000.0 0.0 -1000000.0
1593462 .45 -27003.042 —-40844 5205 -27903,042 -40844.529 0.0 0.0 ¢.a
¢.a -27903,042 40844 ,529 1.59355 1.549 ¢.0a 0.0 0.0 ST10
ETOTOR D243896266 0.0 ¢.a
We7565001 SOUTHEREN TRUST COMPANY, INC BUY USD SELL NZD FCORWARD CONTRACT F¥X RATE .7770000TR
ADE 08/29/13 VALUE Q9/23/13 23/09/520132 FXUSDEMME 16/09/2013 NZD usoD
2719500.0 2718500.0 ] 1.222 1670972013 -3500000.0 0.0 -3500000.0
2BE2502.72 -174850.321 -134437 687 -174850, 321 -134437 ., 687 0.0 0.0 ¢.a
¢.a -174850.321 -134437. 667 1.22212 0.777 ¢.a 0.0 0.0 9710
ETOTOR D243896266 0.0 ¢.a
We7565001 SOUTHEREN TRUST COMPANY, INC BUY USD SELL AUD FORWARD CONTRACT FX RATE .9200000TR
ADE 0%/10/13 VALUE Q9/27/13 270972013 FXUSDEMEW 16/09/2013 AUD usD
1860000.0 1860000.0 ] 1.07 16/09/2013 -2000000.0 0.0 -2000000.0
1B66939.53 -7434.,1:24 -311.4495 -T434.,124 -311.495 0.0 0.0 ¢.a
¢.a -7434.124 -311.495 1.0704092 D.03 0.0 0.0 ¢.a
S710a870708 0243896266 ¢.4a 0.0
We7565001 SOUTHERM TRUST COMPANY, IMNC BUY AUD SELL USD FCRWARD CONTRACT FX RATE .921%000TR
ADE 09%/13713 VALUE Q9/27/13 27/0972013 FXAUDEBEEK 16/09/2013 AUD usoD
1000000.0 1000000.0 1.07 0.0 16/09/2013 -521900.0 0.0 -5921900.0
521900.0 12394 .34 BE255.106 12394, 36 B255.108 0.0 0.0 ¢.a
0.0 12394, 36 8255.106 1.0704092 0.0219 0.0 0.0 0.0
5710870708 0243896266 ¢.a 0.0
We27565001 SOUTHERN TRUST COMPANY, INC WRITE - AUD CALL USD PUT FX EUROFEAN STYLE OQFTION JA
M 24, 2014 B .94 KI B 0.96 KO B 0.H8 2470172014 HAUDCAFEKZ 1670872013 usD
uso -1.087 -1.0E7 0.0 1.0 1370972013 -946350.0 -96350.40 -5%6350.0
-96350.0 -141976. 887 -1419T76.867 -141976.B&7 -141976., 887 0.0 0.0 ¢.a
¢.a -45626, 867 45626, 867 1.0 0.0 ¢.0a 0.0 0.0 ST10
ETOTOR D243896266 0.0 ¢.a
We7565001 SOUTHEREN TRUST COMPANY, INC WRITE - MZID CALL USD PUT FX EUROFEAN STYLE OFTICN JA
M o233, 2014 B .82 KI B 0.845 KO @ 0.768 2370172014 HMZDCADDE 16/08/2013 UsD
usD -1.0E7 -1.0E7 0.0 1.0 13709/2013 -82000.0 -B2000.40 -B2000.0
—-B2000.0 -148292 662 -148292 662 —-14B202, 662 -148292 662 0.0 0.0 0.0
¢.a -BBE202, 662 -6BZ92 662 1.0 0.4a ¢.a 0.0 0.0 9710
ETOTOR D243896248 0.0 ¢.4a
We7565001 SOUTHEREN TRUST COMPAMNY, IMNC WRITE - JPY CALL USD FPUT FX EUROFEAN STYLE OFTION JA
M 29, 2014 B 95. KI B 94 KO B1l01 29/01/2014 KIPYCRUWE la/0%/2013 usD
usD -4_.75E8 -4.75E8 0.0 1.0 1370972013 -71250.0 -T1250.40 -71250.0
-T1250.0 -46610.602 —-46610.602 -46610.602 -46610.602 0.0 0.0 ¢.a
¢.a 24639, 398 24639, 308 1.0 0.0 ¢.a 0.0 0.0 G710
BTOTOR D2438962465 0.0 ¢.a
We7565001 SOUTHERM TRUST COMPANY, INC WRITE - MHZID CALL USD FPUT FX EUROCFEAN STYLE OFTION FE
B 06, 2014 @ .8 KO @ Q.77 Des/02/2014 XNZDCADEZE 16/09/2013 ush usoD
-2000000.0 -2000000.0 ] 1.0 13/09/2013 -15280.0 -15280.0 -152
0.0 -15280.0 -497a6.905 -49766.905 -45766.,.905 -448766.,.905 0.0 ¢.a

EFTA01350675



G.a 0.0 -34486.905 —-34486.905 1.4 .0 0.0 0.0 G.a
S7T10a70708 0243896266 0.0 0.0
W27565001 SOUTHERN TRUST COMPANY, INC WRITE - GBF CALL USD FPUT FX EURQOFEAN STYLE QFTICHN FE
B 06, 2014 B 1.57 KI @ 1.585 KO @ 1.53 OPTION ENOCKED IN 0e/ 0272014 XGBPCAOVE
16/09/2013 usD usD —-5000000.0 -5000000.0 0.0 1.0 12/09/2013 —-4498
47.5 -459847.5 —-49E47.5 -49847.5 -149261.76 -149261.76 -14%261.76
-1459261.76 0.0 0.0 0.0 0.0 -959414.0 -599414.0 1.0 0.0

0.0 0.0 0.a 971068707048 0243856266
0.0 ]
We7565001 SOUTHERN TRUST COMPANY, INC WRITE - AUD PUT USD CALL FX EURCFEAN STYLE OPTIONHN JA
M 24, 2014 @ .89 WINDOW REI @ 0.B760 UNTIL 9S5EF13 2470172014 XAUDFAJEZ 16/0
%/2013 wuwsD usD —-4500000.40 -4500000.0 .0 0.0 13/09/2013 -43654.5
-43654.5 -43654.5 -43654.5 0.da 0.0 o.o 0.0 0.0 0.0 0.0
0.0 43654.5 43654.53 1.0 0.0 0.0 0.0 0.0 2710670708 0243
Bo962a6 0.da 0.0
W27565001 SOUTHERN TRUST COMPANY, INC WRITE - CAD CALL USD FUT FX EUROFEAN STYLE OFTICHN FE
B 11, 2014 @ 1.02 11/02/2014 HCADCAFGE 1e/09/2013 usD usD -45%9
ooa0. 0 —-4590000.0 0.0 1.0 13/09/2013 -58500.0 -58500.0 -58500.0
-58500.0 -4a044.476 —-46044.476 -46044.474 -46044.476 ] 0.0 G.0
0.0 12455.524 12455.524 1.0 0.da 0.0 ] 0.0 %710
BTOTOE D24389%6286 o.o 0.0
W27565001 SOUTHEEREN TRUST COMPANY, INC WRITE - AUD CALL USD FUT FX EURCFEAN STYLE OFTIOCN FE
B 06,2014 @ .92 0.9230 WINDOW KI EXPIRING 13 SEFP 13 COPTION KNOCEEDIN 06/ 0272014 XAUD
CAFLZ 16/0%/2013 usD usD -5000000.0 -5000000.0 0.0 1.0 1370972013
-18400.0 -13400.0 -18400.0 -18400.0 -135637.19 -135637.1%9 -135
B37.1% -135637.19 0.a 0.0 0.0 0.da -117237.1% -117237.1%9 1.0 0.0

0.0 0.0 0.0 9710670708 0243896266

0.0 0.0
W27565001 SOUTHERN TRUST COMPANY, INC WRITE - AUD PUT USD CALL FX EURDOFEAN STYLE OFTICHN JAa
M o24, 2014 B .8% KI & 0.84 24/01/2014 XAUDPAJFE 16/09/2013 usD usD
-5000000.40 -5000000.0 0.0 1.0 1370972013 -51100.0 -51100.0 -511
00,0 -51140.0 -52298.00% -52298.008 -5225B.005 -52298.00%9 0.0 G.0
0.0 0.0 -1198.00%9 -1198.009 1.0 0.0 0.0 0.0 0.0
ST10a70708 0243896266 0.0 0.0
W27565001 SOUTHEEREN TRUST COMPANY, INC WRITE - NZD FUT USD CALL FX EUROFEAN STYLE OFTION JA
m 23, 2014 @ .79 KI B 0.75 2370172014 AHNZDEAEFAZ 16/09/2013 usD s
-5000000.40 -5000000.0 0.0 1.0 1370972013 -78144.0 -78144.0 -781
44.0 -78144.0 -GB2266.805 -BZ266.805 -62266.805 -62Z266.805 0.0 0.0
&.0 0.0 15877.195 15877.195 1.0 0.0 ] 0.0 &.0
S710&a707048 0243896266 0.0 0.0
We7565001 SOUTHERN TRUST COMPANY, INC WRITE - JPFY PUT USD CALL FX EUROFPEAN STYLE OF FEB 0&
, 2014 @ 102 KI @ 106 0&/DZ2/2014 XJEYPBEGDE 1670972013 usD UsD -5.1
EB -5.1E8 0.0 1.0 13/08/2013 —-93500.0 -53500.0 -93500.0 -935
00,0 -72485. 86 -T2465.86 -T2465.86 -72465.84 0.0 0.0 0.0 0.0
21034.14 21034.14 1.0 0.0 0.0 0.0 0.0 9710670708
0243896266 0.0 o.o
W27565001 SOUTHERN TRUST COMPANY, INC Us DOLLAR 5612727.35 ousD
FRRAT 16/0%/2013 usD usD 5612727.35 0.0 1.0 16/09/2013 5612727.35
5612727.35 5612727.35 5612727.35 5612727T.35 5612727.35 56L2727.35 5612
T27.35 0.0 0.0 561.273 561.273 0.0 0.a 1.0 0.0 0.0 &.0
0.0 9710670708 Q243896264 0.0 0.0
WESa40002 SOUTHERN TRUST COMPANY, INC FETRCLEOS DE VEMEEZUELR 5 B 1/72% MOV 02 2017 DTD 10/2
%2010 HELD BY EURCCLEAR ISIN USFTHOTHAK1G SEDOL B5SCOL3 2000000.0 T165509A8 16/0
%/2013 UsD usD 2000000.0 0.0 93.255 1&6/05/2013 1985000.0 15985000.0
1985000.0 1985000.0 1865100.0 1865100.0 1865100.0 1865100.0 6375
G.a B3750.0 170000.0 170000.0 -1199060.0 -119900.40 1.0 0271172017
8.5 E HAa B3750.0 0.0 0.0 9710670708 0243896266
USFTEOTHAKLG 0.0 0.0
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