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Maturity/Contract Expiry Date Coupon/Interest rate ZiP Rating Moody Rating
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JPM LATIM AMERICA FD - SEL FUND 3E15 JLTSX 481243478 la/0%/2013 usD
49504 .95 n.o 18.17 1670972013 1000000.0 10000000
1000000.0 B95504 ., 94 B99504, 94 899504 .94 Ban504 ., 94 ¢.a
841.58 -100455.05 -100495.05 1.0 ¢.a {}
9710670708 0241499376 Non US Equity Benchmark Aware ﬂ
n.o
DEUTSCHE BK AG LON BRH DBL LONG ETH38 DAG ] 16/05%/2013 Usm
50000.0 0.0 B.58 16/709/2013 352529.0 352520.0 352529.0
429000.0 429000.0 428000.0 429000.0 0.0 0.0 ¢.a
TE471.0 1.0 n.o A 0.0 ¢.a 0.0 97106870708
Benchmark Aware 0.0 0.0
JPM VALUE ADVANTAGE FD - INSTL FUND 1400 JWATX 48122587 1e/09/2013
T8709.17 TETI09.17 0.4a 25.84 1670972013 2000000.0 2000
0 2000000.0 20033844 .95 2033844 .95 2033844 .95 2033844, 95
15992 .12 19992.12 33844 .95 33844 .05 1.0 ¢.a
0.0 0.0 0.0 9710670708 02414949376 US Egquity Benchmark Ag
n.o 0.0
ALLY FINANCIAL INC & 1/2% PFD  ALLY PRB I 16/08/2013 usD
126600.0 n.o 26,82 16/009/2013 2782242 .51 2782242 .51
2782242 .51 33e5412.0 3395412.0 3395412.0 3355412.0 ¢.a
2683%92.0 613160.49 £13169.49 1.0 0.0 ME
0.0 0.0 9710870708 0241459376 Banchmark Aware
0.0 0.0
FACEBODK INC-A FB ] 16/09/2013 usD usD 17500.0 1750
42,51 16/09/2013 aR5000.0 BE5000.0 BE5000.0 665000.0
T434925.0 T43925.0 T43925.0 0.0 ¢.a 0.0 0.0 TEGZ
1.0 0.0 Ha 0.0 0.0 ¢.0a 9710870708 0241
Benchmark Aware 0.0 0.0
SANGAMO BIOSCIENCES INMC SGMO BOOBTT106 16/09/2013 usD ush 5000
n.o 10.73 16/05/2013 422214.0 422214.0 422214.0 4222
536500.0 53a500.0 536500.0 ¢.a 0.0 0.0 ¢.a
114286.0 1.0 0.0 MR ¢.a 0.0 0.0 S710
76 Benchmark Aware 0.0 0.0
SERVICEMASTER COMFANY 8% FEE 15 2020 DTD 02/13,2012 ZIZE | ] 16/0
UsD 2500000.0 2500000.0 0.0 99.52 16/09/2013 2B65625.0
2665625.0 26B58625.0 Z48B000.0 24B8000.0 Z488000.0 2488
17777.5 200000.0 200000.0 -177625.0 -177625.0 1.0 15/0
CCC+ Canl 17777.5 0.0 0.4 9710870708 02414593746
0.0 n.o
HEADWATERS INC 7.625 04/01/201% DTD 03/11/2011 [ ] 16/09/2013
1000000.0 10000000 0.0 105,75 16/709/2013 1035000.0 1035
0 1035000.0 1057500.0 1057500.0 1057500.0 1057500.0
TE250.0 T6250.0 22500.0 22500.0 1.0 D1/04/52019 T.625 B+ B2 3515
n.o ST106T0708 0241499376
BARCLAYS BANK PLC 7.750% 04/10/2023 DTD 04/10/2013 ] 16/0
UsD A0a000.0 300000.0 0.0 102.808 16/09/2013 300000.0
300000.0 300000.0 ps4z24.0 308424.0 308424.0 ipa4q
10139.4 23250.0 23250.0 8424.0 8424.0 1.0 10/04/2023 T.75 BE+ HE
n.o ST106T0708 02414089376
coca-cora uec AG 1sTH [ EGEG oo I CCH LM S8A8874917 16/0
UsD 11300.0 11300.0 19.58 31.202 1&/08/72013 214034 .78 331777.88
331777.88 221253,.998 352575.13 221253.908 352579.3 0.0
n.o T219,.22 20801.42 1.59354% ¢.a ¢.a
9710670708 0241499376 Benchmark Aware ]
LLOYDS TSE BANK PLC MTH 9 7/8% DEC 16 2021 DTD 12/16/2011 HELD BY EURCCLEAR ISIN I
16/08/2013 UsD usD 1500000.0 1500
119.813 16/09/2013 1627500.0 1627500.0 1627500.0 1627500.0
17971495.0 1797185.0 1797195, 0 111504.0 111504.0 1481
169695.0 169695.0 1.0 1671272021 9.875 EEE— BAl
0.0 0.0 8710670708 0241459376 ]
n.o
GENERAL ELEC CAP CORP 5.250% 12/31/2049 DTD 05/29/2013 F 16/0
UsD 1400000.0 1400000.0 0.0 B9.968 167097201 14000000
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1400000.0 1400000.0 1400000.0 1259552.0 12546552 .0 1259552.0
552.0 212324 21232.4 T3500.0 T3500.0 -140448.0 -140448.0 1.4 3171272049
AR~ BAAL 21232.4 0.0 0.0 9710670708 02414949376
0.0 0.0
= JEMORGAN CHASE & CO VAR RT 07/24/2013 DTD 07/29/2013 ZEEE
52013 UsD UsD F50000.0 TEO000.0 0.0 93,875 16/09/2013 TE50000.0
T500040.0 TE0000.0 T50000.0 To4062.5 T04062.5 TO40B2 .5
62.5 5749.5 57449.5 45000.0 45000.0 -45837.5 -45937.5 1.4 289/1272049
BEB BAl 5749.5 0.0 0.0 9710670708 0241499376 Benchmark Aware
0.0 0.0
— BIOGEN IDEC INC EIIB 16/09/2013 UsD UsD 2095.0
0 0.0 239.57 1&/09/2013 250454 .45 250454 .95 250454 .45 250454 .9
501895%.15 501899.15 501899.15 501895%.15 0.0 0.0 0.0 0.0
44 .2 251444 .2 1.4 0.0 MA 0.0 0.4 0.0 9710a707
0241499374 Banchmark Aware 0.0 0.0
I ROYAL BANK SCOTLAND GROUF PLC ADR NON-CUMULATIVE RES FPRT 780057713
552013 UsSD UsSD 120000.0 120000.0 0.0 22.91 16/09/72013 2024400,
29244400.0 2524400.0 2924400.0 2T49200.0 2749200.0 2749200.0
200.0 54375.0 54375.0 2175&0.0 217560.0 -175200.0 -175200.0 1.0
272049 T.25 HA p—2 54375.0 0.0 0.0 97L06TATOA 0241499374
hmark Aware 0.0 0.0
| EARTHLINK INC & 7/8% Mmy 15 2019 DTD 05/17/2011 Erng (D 16/09/20
UsD usD 1000000.0 1000000, 0 0.0 96.092 1e/09/2013 1033500.0
500.0 1033500.0 1033500.0 9e09Z20.0 960920.0 960920.0 9e0920.0
Ap0Te.0 30076.0 BBT50.0 BETS0.0 -T72580.0 -T2580.0 1.0 15/05/201%9 &,875
B3 J0076.0 0.0 0.0 9T710ETATOE 0241499376
0.0 0.0
I JPMORGAN CHASE & CO 7.9% PFD STKE APR 30 2049 DTD 04/23/2008
16/09/2013 UsD ush 5000000.0 5000000.0 0.0 110.553 1a/09/2013
006.95 5498006.95 5498006, 95 5498006.95 5527650.0 5527650.0 5527650,
5527650.0 150315.0 150315.0 395000.0 355000.0 29643.05
1.05 1.0 2070420409 7.9 EEE BAl 150315.0 0.0 0.0 97106707
02414993764 Banchmark Aware 0.0 0.0
] BANK OF AMERICA CORP B 1/8% FFD STK DEC 2% 2049 DTD 04/30/2008
16/09/2013 UsSD UsD 2000000.0 2000000.0 0.0 110.039 1a/09/2013
1B0.5%6 2Z0B1180.5% 2081180.546 2081180.56 Z200780.0 2200780.0 2200780,
2200T780.0 S5506E.0 55068.0 162500.0 162500.0 11959944 1195599, 44
29/127204% 8.125 BE+ El 5506E8.0 0.0 0.0 Q710670708 02414949376
Benchmark Aware 0.0 0.0
I GENERAL MOTORS CO CV PFD B GM PRE 37045VZ09 16/08/2013 UsD
T1000.0 T1000.0 0.0 50.05 16/05/,2013 3585969.22 35855960.22 3585969.22
a9 .22 3553550.0 A553550.0 3553550.0 3553550.0 0.0 0.0 1e8625.0
168625.0 -32419_22 -32419 .22 1.0 0.0 MA 0.0
0.0 S7106TATOR 0241499376 Benchmark Aware ]
g.0
] GMAC CAPITAL TRUST I FFD STK & 1/8% ALLY FRA 161860208 16/09720
Uso usD S0000.0 B0OQOO.0 0.0 26.6 16/0972013 1882773, 6 1882773.6
173.6 1882773.4 212E000.0 2128000.0 2128000.0 2128000.0 0.0
162480.0 1624B0.0 245226.4 245226.4 1.0 1570272040 81z2.5
0.0 0.0 0.0 9710ETATOR 0241499376 Benchmark Aware
0.0 0.0
] SOUTHERN CAL EDISON 6 1/4% DEC 31 204% DTD 01/17/2012
/2013 UsD UsD I0A0000.0 3000000.0 0.0 103,417 16/0972013 3016649,
nlee49.17 3016640.17 3016649.17 3102510.0 3102510.0 3102510.0
510.0 23558.0 2395B.0 1B7500.0 187500.0 ESBa0.83 B5860.83 1.0
252049 8,25 BEB-— BARZ 23%58.0 0.0 0.0 G7106TATOA 02414599374
0.0 0.0
GENERAL ELEC CAF CORF 7.125% DEC 15 204% DTD D6/12/2012
52013 UsSD USD 2000000.0 2000000.0 0.0 108,432 16/09/72013 2122916,
212291a.87 2122916.867 21225916.47 2168640.0 2168640.0 Z21le8640.0
B40.0 3e416.0 3e8416.0 142500.0 142500.0 4572333 45723.33 1.0
2/7204%  T.1Z25 AR- BAaRl 3d16.0 0.0 0.0 97L0eTATOA 0241499374
hmark Aware 0.0 0.0
U5 DOLLAR I 16/09/2013 usD UsD 1.445414
7 1.445414154E7 0.0 1.0 16/09/2013 1.445414156E7 1.445414156E7 1.445414
7 1.44541415&4€7 1.445414156E7 1.445414156E7 1.445414156E7 1.445414156E7 0.0
1445.414 1445.414 0.0 0.0 1.0 0.0 0.0
0.0 S7106TATOR 0241499376 0.0 0.0
EOMEARDIER INC CL B EDREEF 097751200 16/09/2013 UsD UsD
0.0 20000.0 0.0 4.81 16/09/72013 0.0 0.0 0.0 0.0 9g203.26
3.26 S96203.26 SE203.246 494,34 494,34 2040.0 2040.0 0.4 H/A 1.0
0.0 MR 494,34 0.0 0.0 ST10&T07048 0241495374 Benchmar
are 0.0 0.0
[ JEM FRIME MM FD - INSTL FUND 829 0.03% JINXX 16/09/2013
uso 199036, 62 199036.62 0.0 1.0 13/0%/,2013 199036.62 199036.4
199036.62 1%903&.62 145036 .62 199036.62 1599036.62 195036, 62
2.25 0.0 0.0 0.0 0.0 1.0 0.0 2.25 0.0
ST10&T0708 0241499374 [ ] L.o 0.0
. ASCENA RETAIL GROUF INC COM ASHA 043516101 16/09/2013 UsD

1258
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i

o
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13
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13
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0.0
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osD
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TO500.0 TO500.0 0.0 16.91 1a/0%72013 0.4 ] 0.0 0.4 11%2155.0 1142
155.0 1192155.0 1192155.0 0.0 0.4a 0.0 0.0 0.4a M/A 1.0
0.a HA 0.4d 0.0 n.o ST10e7T0708 0241495376 Benchmark Aw

e r— 0.0 0.0

JP MORGAN CHASE & CO JEM [ 16/09/2013 usD UsD 2175
3.0 21753.0 0.0 53.14 16/09/2013 0.4 0.0 0.0 [1] 1155554.42 1155
954,42 1155954.42 1155954.42 0.0 0.4 33064.56 33064.56 0.0 MR
1.0 0.0 0.0 0.4 0.0 97106870708 0241499376
Banchmark Aware m a.0 0.0
] APOLLO G ENT LLC AFO D3TE12308 16/09/2013 usD usD
253157.4 ZB3157.0 0.0 29.21 1670972013 4999983, 0 49595%83.0 49499
GE3.0 49599583, 0 Ta86815. 97 TeBEE15. 97 TeB6R15.97 TE8E815.497 0.0 ¢.a
BT8944 .38 878044 .38 Z6BaR32.97 2BRBR3Z2. 97 1.0 0.0 Ha&
g.4a 0.0 0.0 STL0aT0708 02414959376 US Egquity Benchmark Aware usaz
TH1Z23065 0.4a 0.0
Goa0og478137727 U5 DOLLAR H 16/05%/2013 uso usD 330321.05
330321.45 0.0 1.0 16/05720 30321.05 330321.05 330321.05 3303
21.05 330321.05 330321.05 330321.05 330321.05 0.4 0.0 0.0 0.4a
0.4a 0.0 1.0 0.0 0.0 0.0 0.4 9710670708 0241
499376 0.4 0.0
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LLOYDS BAMKING GROUF FLC ISIHN seooL [ LLOY LN G91101108
16/0972013 GEP usoD 291000.0 201000.0 0.774 1.233 1670972013 232E
17.28 343600.28 2ERELIT .26 343600.28 225117.555 358736.07 225117.555
158736.07 0.0 0.0 0.0 0.0 2300.29 15135.79 1.593544% 0.0
M2 BR 0.0 0.0 0.0 9710670708 0241499376 Benchmark Aware
0.0 0.0
ACCGR sn 151y N =00l AC FF 1670972013
EUR uso 8750. BT50.0 31.215 41,48 16/09/72013 253565, 27 337612 .87 2535
B5.27 33761287 2T73131.252 iedE98.5 273131252 is4B98.5 0.0 0.0
0.0 0.0 19565, 98 2708563 1.3352449 0.0 MEA HNA 0.0
0.0 0.0 9710670708 0241499376 Benchmark Aware
g.0 0.0
enr FRRIBAS ISIN [ ccoo I ENP FP I 16/09/201
EUR usD 5000.0 5000.0 50.5%9 67.55 1670972013 2471B0.01 329132.34 2471
BO.O1 325132, 34 252940, 49938 337751.48 252949 ,9948 337751 .48 0.0 0.0
O.0 0.0 5769.9% BAR19.12 1.335249 0.0 0.0 0.0 O.0
5710670708 0241495376 Benchmark Aware H 0.0 0.0
[ ] CAREEFOUR SUPERMARCHE ISINEEEEEEEEEE -c00L ca rr I 16/0
%/2013 EUR UsD 10500.0 10500.0 25,455 33,989 1&/09/52013 247282 .16 32919&.9
247262 .16 32919&.98 267277.4494 A5aEE2 .27 2BT2TT.404 I56ER2 .27 0.0
0.0 0.0 0.0 20015033 27685.29 1.335240 0.0 NE MA
0.0 0.0 0.0 9T106T0708 0241499376 Benchmark Aware [
0.0 0.0
RENAULT sa IsIN [ =00 RENA [ ] 16/09/2013
EUR uso 4000.0  4000.0 59.55 T%.514 16/09/72013 238727.9 31TETD.23 2387
27.49 F1TRTD.23 2381959, 4994 318056&.54 2381099,99¢ 118056.54 0.0 0.0
O.0 0.0 -527.9% 1B6.31 1.335249 0.0 HA M2 0.0 0.0 O.0
ST10670708 0241499374 Benchmark Aware 0.0 0.0
I BUTOGRILL SA ISIN sepoL I AGL IM _ 16/09/2013
EUR usoD 21400.0 21400.0 11.91 15,903 1&/09/2013 250714.5%9 33823 .48 2507
14.59 333|233 48 254873, 9497 340320.5 254873, 9497 340522.5 0.0 0.0
0.0 0.0 41549 .41 £497.02 1.335249 0.0 MA MA 0.0 0.0 0.0
ST10670708 0241499376 Benchmark Aware ] 0.0 0.0
[ ADEC n::a SA-REG ISIN — sEcoL M  ACEN 16/09/2013
CHF usoD 4900 . 4900.0 &4.05 6.2 16/0972013 313066.58 39220, 24 1130
BH.58 339220.24 313544.999 EEQIZE.QL 313844 .999 339126.91 0.0 O.0
0.0 0.0 778,42 -93.32 1.080555 0.0 MA MNA 0.0 0.0 0.0
STL06e70708 0241489376 Benchmark Aware 0.0 0.0
JC CECAUX INTERMATICMAL ISIN SEDOL DEC FP 16/0
%/2013 EUR UsD 10000.0 10000.0 26.8 1670972013 24£317.45 3279B6.8
246317 .45 32T70Bs .8 268700, 996 q58915 149 2EETOD, 904 358915.19 0.0
0.0 0.0 0.0 224E2 .55 30928.39 1.335249 0.0 NA MA
0.0 0.0 0.0 ST10&T0708 0241499374 Bernchmark Aware —
0.0 0.0
] FRAPORT AG ISIN SEDOL FRA GR 16/09/2013
EUR usoD 5000.0 5000.0 52.314 a%.852 160972013 246524 .86 327646.17 2465
24 .88 327646.17 261570.001 349261.34 2E1570.001 349261 .34 0.0 O.0
0.0 0.0 15045.14 21615.17 1.3352449 0.0 MA NA 0.0
0.0 0.0 9710670708 0241499376 Benchmark Aware _
0.0 0.0
VOLKSWAGEN AG PFD :S:Nm SE D’;‘-'m vow: I 16/0
%/2013 EUR UsD 1400.0 1400.0 . 137 255g82 .50 40287 .4
255ER2 .59 340287 .4 255976.0 3417491, 255497&.0 341791.95 0.0
0.0 0.0 0.0 03,41 1504.%6 1.3352449 0.0 MA MA 0.0 0.0
0.0 97106TOTOA 0241499376 Benchmark Aware ] 0.0
0.0
COMPAGNIE DE SAINT-COBAIN ISI['. _ ZEDOL _ szo re [
16/09/2013 EUR uso 6750.0 &750. 6.9 49,271 1le/092/201 240317.53 3199
BT.65 240317.53 3149967 .65 2490?5.0 332577.349 EQQD?E.U F32577.39
O.0 0.0 0.0 0.0 B757.47 12609.74 1.335249 0.0 N& A
0.0 0.0 0.0 ST1IDETOT0E 02414959374 Bernchmark Aware _
0 0.0
KINDRED HEALTHCARE INMNC B 1/4% JUN 01 201% DTD 0670172011 KND
16/0972013 UsD uso 2000000.0 2000000.0 0.0 106.0 1670972013 1966
250.0 1966250.0 1966250.0 1%66250.0 2120000.0 2120000.0 2120000.0
2120000.0 48582.0 4B5B2.0 165000.0 165000.0 153750.0 153750.0 1.0
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01/06/2010 &8.25 NR E3 48582.0 0.0 0.0 Q10670708 L2414949376
0.0 0.0
G5 MXN STEP UF NOTE 11/22/13 LMED TO MXN VS USD B5%BARRIER- 5% ATM CPN-22.9%MXRTRN 1
1/08/12, INITIRL STRIKE: 13.114925 ] 16/09/2013 uUsD USD 1000
Qo0.0 1000000.0 0.0 104,859 13/09/2013 1000000.0 1000000.0 10400000, 0
1000000.0 10485490.0 1048590.0 104B5%0.0 1048590.0 0.0 0.0 0.0
O.0 48590.0 48590.0 1.0 2271172013 0.0 0.0 0.0 0.0 ST10
670708 0241499376 T 0.0 0.0
| M5 MARKET ND8/20/14 BO% EKD BARRIER- 3.55%CPN ,UNCAPPED INITIAL LEVEL-02/14/
13 MRK:41.19 16/09/2013 UsD UsD 1000000.0 1000000.0
0.0 115,005 1e/709/72013 1000000.0 1000000.0 1000000 .0 1000000.0 1150
050.0 1150050.0 1150050.0 1150050.0 0.0 0.0 0.0 0.0 150050.0
1500580.0 1.0 2050872014 0.0 0.0 0.0 QI106T0T0OE
0241459376 Structured Investmants 0.0 0.0
LBG CAPITAL NO.1 PLC 144A VAR RT 12/2%/204% DTD 12/15/2009% HELD BY EURCCLEAR ISIN Il
oo I 16/08/2013 UsD usD 3000000. 0
apoooon.n 0.0 103.734 1&/05/52013 3247500.0 2247500.0 3247500.0 1x47
500.0 3112020.0 311z020.0 3112020.0 3112020.0 B1332.0 G1332.0 240000.0
240000.0 -135480.0 -135480.0 1.0 29/1272040 g.0 BBE— HA& 6133
2.0 0.0 0.0 ST1I0&T0OT708 0241499376
0.0 0.0
I HSBC CONT BUFF EQ SXS5E 0B/29/14 80% EKO BARRIER- 4%CPN 17% CAP INITIAL LEVEL-05/24/1
i SHSE:2764.20 ] 16/00/2013 usD USD 2000000, 0 2000000, 0
0.0 101,79 1870972013 2000000.0 2000000.0 2000000.0 2000000.0 2035
Boa.0 2035800.0 2035800.0 2035800.0 0.0 0.0 0.0 G.o 35800.0 3580
0.0 1.0 2970872014 0.0 0.0 0.0 0.0 A7106TATOA 0241
4949376 HNon US Equity Structured Investments _ 0.0 0.0
SG MARKET PLUS WTI CRUDE 08/05/14 LNKED To CL1 78.75% BARRIER- 10%CPEN ,UNCAPPED INITI
AL LEVEL-07/25/13 CL1:105.68 I 16/09/2013 Usm UsD 2000000.0
2000000.0 0.0 100.45 1&/05/72013 2000000.0 2000000.0 2000000.0 2000
Q00,0 2009000.0 2009000.0 2009000.0 2009000.0 0.0 0.0 0.0 0.0
SoO0.0  9000D.0 1.0 05/08/2014 0.0 0.0 0.0 0.0 910670708
0241499376 I 0.0 0.0
LONG TOTAL RETURN SWAF 1,99%9,%59.36B8942 USD MOTIONAL KOSPTRED INDEX MAT MAR 20 2014
DEAL 301403868 ] 16/09/2013 usD uso BEE9TZ.0 BRELT2.0
0.0 1.0 1370972013 0.0 0.0 0.0 0.0 440775.382 440775, 382 4407
75,382 440775.382 0.0 0.0 0.0 0.0 0.0 MR 1.0 2070372014 0.0
0.0 0.0 0.0 9710670708 0241499376 Benchmark Aware
0.0 0.0
CHASE MORTGAGE FINANCE CORPORATION REMIC 2007-A1 CL 2A4 2.9919%9% 02/25/2037 DTID 02/0
1/2007 ] 16/09/2013 UsD usD 1828512.87 1828512.497 0.0
S5.034 1&6/0972013 1A1B233,.98 1618233, 98 1618233.98 1618233 ,958 173770%., 02
1737709.02 1737709,.02 17377089.02 2430.09 2430.09 54708 .02 S4708.492 1144
75.04 119475, 04 1.0 25/02/2037 2.9919%9 CCC CA 2430.09 0.0 0.0 ST10
670708 0241499376 _ 8180000.0 0.0
HOMEEANC MORTGAGE TRUST 2004-1 CL 1M1 VAR RT D&/25/202% DTID 0773072004 | ]
16/0%72013 uso usD 9e09E1.704 950981.704 0.0 63.701 170972013
540552 .21 540552.21 540552 .21 540552.21 612154.96 12154, 94 6121
54,98 612154.94 64 .39 64,39 10606.35 10606.35 T1602.75 T1602.75
1.0 25/08720209 1.1037 ccC CA B4, 39 0.0 0.0 ST10&70708 0241499374
S551000.0 0.0
SEQUOIA MORTGAGE TRUST 11 CL Bl WAR RT 12/20/2032 DTD 10/30/2002
B/09/2013 usD usD 1027327.757 1027327.757 0.0 T4.58% 1e/0972013
757654 .23 757654 .23 T57654 .23 T57654.25 TEE2TI.E T&E2T3.5 TEEE
73%.5 T&EETI.5 229.0% 229,09 1e983.78 16983, 78 Bal9.27 EBE&19.27 1.0 2041
272032 1.653F cCCC canl 220,09 0.0 0.0 GT1I0ETATOA 0241499374
5701000.0 0.0
COUNTRYWIDE HOME LOAMS 2003-1 CL Bl 5.750% 0372572033 DTD 0170172003 .
16/0972013 usoD usD 1258961, 92 12580481 .92 0.0 92.835 1670972013
2023”3 63 1202305 B3 1202308.63 1202308.63 1188757.3 1168757.3 1168
15” 1168757, IX16.65 32146 65 T723490.31 T2390.31 -33551 .32 —-33551. 32
.0 25#01f2D31 5.75 3216.65 0.0 0.0 ST10a70708 024149%376
A500000.0 0.0
STRUCTURED ASSET SECURITIES CO 2003-10 CL B2 6.000% 04/25/2033 DTD 03/28/2003
16/09/2013 usD UsD GIG1B3.76 Q361E3.76 0.0 93.279 1&6/0
Q2013 93B183.7a G3g1E3.TA 9361E3.76 93B183.74 BT3282 .85 BT3262.85
BT3262 .85 87326285 2495 BT 2495.87 BA1T1.02 56171.02 —-G2920.9 —-629
20.9 1.0 2570472033 6.0 CCC 2495 B7 0.0 0.0 Q710eTATOAR 0z241
499376 I 2726000.0 0.0
I IMPAC CMBE TRUST 2005-2 CL 1M2Z VAR RT 04/25/2035 DTD 03/03/2005 ]
16/09/2013 UsD uso 1542857.02 1542857.02 0.0 B3.042 1la/09/2013 1076
142,77 107&142.77 1076142.77 1076142 .77 12812149.33 1281219.33 1281219, 33
1281219.33 140.4 140.4 14317.71 14317.71 205076.56 205076.54 1.0
25/04/2035 0.928 cCC Ch 140.4 0.0 0.0 910670708 D2414949376
I 1.0E7 0.0
COUNTRYWIDE HOME LOANS 2003-26 CL B1 5.33684% (0B/25/2033 DTD 0&/01/2003
16/0972013 uso usD 1347212.307 1347212.307 0.0 Bl.962 170972013
1037353 .47 1037353,47 1037353 .47 1037353.47 834759.409 B34759.69 B347
59,69 B34759.69 319.29 319,29 T7191.79% T7191.79 -202593.77 -202593.77 1.0 25/0

EFTA01350691



Bf2033 O0.533828 319.29 0.0 0.0 Q10670708 02414948376
3325000.0 0.0
JEY CALL CAD FUT FX EURCPEAN STYLE OFTION OCT OB, 2013 @ 76.9 AT EXF KI B &9.65
XJPYCATZE 1670972013 CRD USD -T.69E8 -7.65%E&8 0.0 0.0 1370972013 —-345
ooa.n -336552.82 —-346000.0 -336952.82 0.0 0.0 0.0 0.0 0.0 g.0a
0.0 0.0 346000.0 336952 B2 0.9697491 08/10/2013 0.0
g.0a 0.0 0.0 ST1I0&ET0O708 0241499376 g.0a
g.0a
[ ] JBY PUT CAD CALL FX EUROFEAN STYLE OPTION OCT 08, 2013 @ B0.9 XIPYPEEXE
16/09/2013 CAD UED E.09EE E8.09E8 1.034 1.0 1370972013 F46000.0 31369
52.B2 346000.0 336952.82 1575713.825 1502301.436 1575713.825 1502301 .4346
0.0 0.0 0.0 0.0 1229713.83 1165348.61¢6 0.969751 casi10/,2013 0.0
0.0 0.0 0.0 9710670708 02414949376
0.0 0.0
] BUY JPY SELL CAD FORWARD CONTRACT FX¥ RATE 93.T7300000TRADE QB/23/13 VALUE 10710713
FXJPYEERE 16/09/2013 JBY usc 4.6865E8 4.6B65E8 95.806 ¢.0
16/09/72013 4. 6865E8 0.0 4. 6865E8 48460759.02 -1.0040284%93E7 -114142.506
-1.00402E849%93E7 -114142.506 0.0 0.0 0.0 0.0 -4, 7E6902845993E8 -114142.5046
55 . B05a54 14/10/2013 83.73 0.0 0.0 0.0 71070708 0241
4949376 0.0 0.0
I WTI CALL OPTION USD PUT OPFTION STRIKE 110.00 EXPIRING 02/14/2014 250,000 BARRELS
OTCEBDCPHE 1670972013 UsD uso 250.0 250.0 0.0 1.0 130972013
Ee2500.0 S5e2500.0 5E2500.0 L&E2500.0 471770261 471770, 261 4717
TO0.261 471770.2a1 0.0 0.0 0.0 0.0 -90729.739 -90729.739 1.0 1470
272014 0.0 0.0 0.0 0.0 9710870708 02414599376
0.0 0.0
WTI FUT OFTION USD CALL OFTION STRIKE 93.50, KI B EXF 83.50 EXPIRING 02/14/2014 250,
000 BARRELS OTCEDEEGE 16/089/2013 UsD USD -250.0 -250.0 0.0 1.0
1370972013 -562500.0 -562500.0 -562500.0 -562500.0 -519830.149 -51%9
830.149 -519830.149 -519830.149 0.0 0.0 0.0 0.0 42669.851 42669.851
1.4 1470272014 0.0 0.0 0.0 0.0 ST10870708 0241499376
0.0 0.0
] R F ARGENTINA -ARS WOTES DEC 15 2035 DTD 11/01/2005 HELD BY EUROCLERR ISINH i
| EEDGLFM ] 16/09/2013 ARS usD 1.0E7 1.0E
7 Q.22 1. B/09/2013 1256100.0 F18000.0 1256100.0 318000.0
921995%.78 l1elad8.0 921999.78 161648.0 281270.0 49313.171 3719
BD.0 65216.743 -334100.22 -156352.0 0D.174482 18/1272035 3.7198 HNA
MA 49313.17115% 0.0 0.0 9710670708 02414949376 |
0.0 0.0
M3 REFUELIC OF ARGENTINA WOTES DEC 15 2035 pTD 11/01/2005 HELD BY EuROCLEAR IsIv [
| EElolsm | 042993956 16/09/2013 usD usD T500000.0 7500
ooa.n 0.0 T.803 1670972013 10638750.0 1038750.0 1038750.0 1038750.0
LBE5225.0 585225.0 SAL225.0 SB5225.0 179700.0 17%700.0 2376
52.5 237652.5 -453525.0 -453525.0 1.0 1571272035 3.1687 HR MA
178700.0 0.0 0.0 T10e70708 0241459376
0.0 0.0
- PETROLECS DE VENEZUELA S 8 1/2% MOV 02 2017 DTD 1072972010 HELD EBEY EUROCLEAR ISIN [
SEDOL T1a5500n8 16/09/72013 usp usp 2500000.0
2500000.0 0.0 93,255 1670972013 2262750.0 2262750.0 2262750.0 2262
T50.0 2331375.0 2331375.0 2331375.0 2331375.0 TOgB7.5 TO4RET.S5 212500.0
212500.0 a8a25.0 BEBG2Z5.0 1.0 02/1172017 B.5 B MA Tg9es7.5 0.0 g.4a
5710670708 0241499376 I 0.0 0.0
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