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G I O Account Position and MTM Summary (Open Positions)

Current FX B Commadity rates LISDRIEN 130230 WALIWED 132385 GRPFUSD 16237 USIIFY 53350
USRS L0113 LD 106073 ELRUSD 1.3583 UsDERL 12398
LISDTHF 0 LISCCA D 10337 USOTRY 1.596 USDHOE 5551

quiit * Inikiackiy Pricires vid Bladmbas

Tradas Date Curreney Indusibry u'_::;:r:d ] Market Value 3) M:::;i“
3-hd-13 AL 4500 Arier Sa ELW Comiumer, Cylical 230% 3167, 336) 301, 749 1340 EETH §345131
12013 ar 4250 Aror 54 ELR Comumer. Cylical 230% 167,180 $190, 538 1953 ianz 234m
S-dug-12 ADEM Zaon Adeoos Sa-Reg CHF snumer, Hon-oyelis 1E9% 168,156 177z 157 &5 13,025
12-Hiag-13 ADEM 3580 Bdiics SaRag HF Sk, Kisn-cyilia 2E0% H171,053) 4184, 554 €114 £a95 §13500
31-hal-13 AGL 10,500 At |l Spa ELR Comumer. Cyclical no0% 51711 13e012 5.8 682 Rzaan
RPICTETR E AGL 18,500 Auitigrill S ELR Camunmir, Oyelical L= 75,0800 $44,315 5.3 B2 §19.304
3-hd-13 WOF 18, W0 waild Doty Fraw Spa EL® Camunmir, Cyelical L= 1Y 344,839 120,813 B84 a.16 §28.984
12813 W 10,500 wiord Duty Free Spa ELR Comumer. Cyclical a0t 1531, 7321 bARE ] 5.5 8.6 Rasa
22-Da-13 BN 152,008 Irflisia Sanpacla EL® Firancial L= 1Y 5386, 10&) 4386, 102 i.E4 E X1}
3-hd-13 HNF 500 Hig Paribas EL® Firancial 2754 $155,374) $185, M4 4367 5454 §25 933
12013 BRF 2500 Bnp Paribuas ELR Firancial 2.75% 5156 B2 $185 ol 30 5454 FIR3E
3-hd-13 A 5,500 Carmaleur S ELW Snwurmar, Ken-cyclia 2.15% %167, 33E) 401,558 34 I69E §34.200
12013 oA 5000 Carretour 54 ELR onsumer, Kon-oytlis 2.15% $158, 7321 $183. 235 1353 638 Ra5m
Fedugr i3 CCH 5650 Coce-Cols Hbe Ag-Cdi GRP onzumer, Kon-oyc s 1E0% G765 $163. 278 1832 180z 154,327
12-Ag-13 CCH EBED CocaCola Hbe Ag-Cdi Gep Snurmar, Ken-cyclia 1.80% $163,E700 163,178 1@ 1803 [ ]
S-lug-i2 FR& 2500 Fraport g Frankfurt Al part ELR. rdustrial 2.19% 1625261 1103, 728 43.14 5705 107w
12-Hiag-13 FRE 3580 Frapart Ag F il Aiigarl ELR I uitiial 2.19% 4164, T1E) $193, 728 4347 E7a5 §29.00
S-dup-i3 Loy 144,508 Llorgih Barkineg Group Fle GBp Firancial L= LY Di 484,637 L) ] 84,723
ol 13 oy 1,500 Loy Barkineg Group Fio GBP a0t 51,863 T3 i) $143
12-Huag-13 Loy 181,008 Llorgihi Barkineg Group Fle Gep L= 1Y 175,302 L 1 078 54,231
3-hd-13 Lo e 000 Banadl Sa EL® Camunmir, Cyelical 2ETH 175,148 L ] €451 §20,037
12813 L e Z0on Ransdt 5a ELR Comumer. Cyclical 1ETH 1] 17528 5956 51 315513
3-hd-13 S50 3,500 Compagnis De Saint-Gobair EL® e uitiial 0% 3155 831) 4184, 196 3455 3875 §24514
12013 G0 250 Compagnie D Jaint-Gobam ELR dusirial R ] $157. 2981 mme 533 |E s
31-hal-13 WOW3 T Wollwvagen dgrFref ELR Comaumer. Cyclical 150% 5164, 6421 BAEES- - 17959 ar.ae 133
12813 WOW3 0l el kivvagen Ag-Fral ELR Comiurmer, Cyelica 1.50% 5173, 365) 177,62 18586 18720 54,723

Equity MTM {44,017, 3EE) 44 ARD B

Stractured Hotes * BManual Pridng wis PRorgan Invesiment Bank ga ol prior da

Trade Date Baturity Face Amaunt Lang Desorigrtion Basiz (5] Markst Value [5) = Emvtry Price (§) Current Pric

2ialay-13 E-Aug-id 3,000,000 Habo THENW 55E - BO%s EKDY barrier-%cpn- 1T5eCap Inftial Level (2764, 29 5 E 00,0000 2133600 0 F100.00 10818 F12z.000
25-Jal-13 S-hiug-14 1,000,000 50 Markat Flui WT1 Cruda, PETE% Barrir- 10% 0PN, Uraaped 5 2,000, 0005 §1.952.800 &0 10000 19064 1532000
2d5ap-13 15-041- 14 1, [0, 0500 A CBEN SKTP, 258, Cort Baiviir, 0% CPM, 159 Cag, Intial Lissl: 1B5.77 41, 000, 505, 41,085,700 40 £108. 06 10457 £5,708

Strsctured Notes MTM

{55, 800,000) $132,100

EFTA01121602



Global Investment Opportunities Group 1P, Morgan Securities LLC.
G I O Account Position and MTM Summary (Open Positions)

eI T L L e Frepared Tor Southern Financial LLC as of October 31, 2013
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Global Investment Opportunities Group

Account Position and MTM Summary (Open Positions)
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J.F. Morgan Securities LLC.

Current FE B Commadity rates LISCRIEN HALIED 13385 GEPISD 1way USDIFY 8.5

US[ARS LA DR 106073 ELIRUISD 13583 UshaRL L1398
LISCHF LISECAD 137 WSOTRY 1.59% USEHNOE 5,931

WITM Smagishart 013 Closad Pil Open MTM + 3013 Clased PiL Perfarmance Smapzhat

EQ) F LD a5 L EAE-r) ]

$762,302 TRAMSFERAED SICURITIES HAVE BIEN BEMOVED FROM THES DATA

Fl ! 5% FFI0850 §2953.103 §3364,570 F0NT EOV Opsers BATRA BLETFATE

Repo i} L1 k1 Current Open MTM 112700

MIF /5T L] § §

Darivative 13228, T5E) [k ErLRg L] (R&5E 455) ¥T@: Change i Dpen MTM |51, 550,144}

Alternative L] 3 5§ 265 Cleded PL L5 044,558

Aabar § Miscsllansous 50 31 4

[Ttk $1.127.031 53045356 S41TLIAT 2613 Ket Performanoe 51496312

LI 3015 ¥ Morgan Thass Ko,

EFTA01121604



| elrbial Lintora i a1 Ui iRidiaif s

Trmibe
Dats
(I
E-lan-13
E-lan-13
15-fare-11
T
T
el

Hfar 3
1452h-13
FI R
29-Fan11
29-Fan11
20-Fan-11
ELEEEE
ELECEE
ELECEE
T-Febk-13
T-Febk-13
-Febk-13
5Feb13
FFeb13
145eh-13
15 8ab-13
JLENRE]
JLENRE]
21 Feh-13
21 Feh-13
o R E
o R
RN
S 8dar-11
Efar-11
Bhar1E
BhMar1E
13
T4dar-13
T4dar-13
Eddar-13
FE-Mar13
F3Mar13
F3Mar13
4-Mar-11
15-Mar-11
1-Apr-13
Fapr13
Vhpe 13
ohpeiz
T-Bpe13
12-Bipe13
12-Bipe13
1B-Apei3
AB-Apei3
1B-pei3
1B-#pr-13
1-0ct-11
15%-hun-12
AB-pei3
1%-4pe13
Hhetpei3
i3
1-May-13
FR L TRE]
1-Muay13
1-May-18
&My 12
-May-13
F-Miay-iz
24-Dct-12
F-biay-iz
F-biay-iz

EhHY

VPl
TRLA
ARCT

CUz

RLGY
L]
B
=243

ACSE
TaM
™=
™=
SEAT
PLD
RESH
FERC
s801
WOYa
vl
ETH

VHETW
WA

CvHi
EMES

Shaies

44m
12m
40m

{1,500)
135

15,000
4300
L2
40m
1800
20m
11,000
4800
18m
b ]
15,000
L]
3,500

Global Investment Opportunities Group
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Account Position and MTM Summary (2012 Closed Positions)
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Global Investment Opportunities Group
G I O Account Position and P/L Summary (Disclaimer)

Clalhal Investmwat O ortanitie) Prepared for Southern Financial LLC as of October 31, 2013

IMPORTANT INFORMATION
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