o lastm) Dnversfmprml O hymoatumidiles Prepared for Southarm Trast as of Novembar 29, 2013

Global Investment Opportunities Group AP, Morgan Securities LLE,
G I O Account Position and MTM Summary (Open Positions)

Curret FX B Commadd ity rates LISDATE N 13.7133 KaAUUSD [h=ra ] GEFLISD 1 8362 LISRIFY 192430
LSDARS E141 USDZAR HLIHE EURLSD 1.3582 USDEAL 13358

LISDMIE 10815

Inbarmational Fived bnéome ¥ wid Blessin b

Entry Price Cusrrant Price
Local] {Local)
17Sap-13  2EOee-2M5 2,000,000 Petrolin Da Varmiuda § usn S.000% 151,500, 05T} §1,616,050 L00,000 1737% D000 2030 eh184 Do)

Trada Da Flaturity Face Ameunt L Currancy Coupan Principal ot (8)  Markat Vales (8] Total ink. Accruad {§) ‘Wield bo Warst TR

| Fimed Icoane MTM 51,800,200} F1.E1EC00 £20.003 |51 G4, 200,001

# Flalini o cid indvadiny Trom Blecm b

Currant Spet Current All-in
Rats Fore.md

1E362Y CHEG,GETY
1045350 ST 454

Bsught Mational Notional Fix Date Combract Spat Comract Farward TR

D13
2-Dae-13

20-Kew-13 G-Dwe-13
S50,807

* PATI Mcsckalbad wia Bloombar

Currancy 2
Noticnal

06 Fulv 18 EO @77

Griginal Currant Framesum
Pramium (%) [31]

§15,380

Exgiratian Diruction Cairrancy 1 Srika Trpe Barrier Lavel

(329,227

B-fug-13 4-Jan-14 Sald LSk Call 4,500,000 0.2 AUD Pt WD KD 8RB until 313 §43,655 43655
S-iuag-13 TI-Feb-id Sold can call 4,500,000 15e =D Put §58, 500 IS0
S5ep-13 06- Firls- 18 Sald LSk Pul 3,005,050 052 ALD Call WINDOA K 8003wl 01313 §11,040 14465
11-Sap-13 06- Ful- 14 Sald wy Pul 2,005,050 1005 usn Call K& 106 §37,400 §5,895
23-52p-13 OG- Fetrld Scdd LISl Put 1.000.000 055 Aun Call Kl'® 38 & K0 @302 535857 134181

FH Options BT ST I5100.8530 510,878

g 3313 Closed PR Qs BT -+ 3043 Closesl P Perfarmanae Snapshot
EQ /LD w0 Fa839 4,879
Fl/ 8P {504,005 536,203 {5200 201 2012 EOY Gpan MTM k-]
Fapa 50 50 40 Currarit Spen MTM [F1ZHS
P | 5T 0 50 0
Durivative §150, 85 §382,33%) {5050, 538 ¥ID Change in Open MTM [E12.515)
Altarnakive 0 50 %0 2013 Closed FL 15375570
Othar | Miscellameous &0 1] 11}
Teotals [T 4373547 {33855 1) 2015 Mt Parf: (2385 &91)

B0 2093 PR g an Chass & Cn

EFTA01121691



Fage-11

Equity PL

[EXCTRT]
Sage-11

Symbol

HE
EMTA

CLSWT

T b
HALC

Syrrabunl

F T
I-Apr-14

Structursd Motes PL

Imtemat ional Fixed Incoms

Fo vl £ st

EFebeiE 02 Rkye 2007
2-Pdaw-2007

B-har-13

LT

A58
31
a.888
M
3000
1000
eed
1500

=]
g

Fasiun Besaniien]

LA, )
1,009,000

Imimmaticnal Fixed Incoms L

Lintad Preterreds

Trada Dace

Mirturity
Peipeius:
PeipEny
PeipEny

Ligtesl Bewlir racks B
Lintsd Praterrads Synicats PL

Forward Contraciy
Trads Bate Vali
-4k 13 [LTEE]
BaiAE a3
-hug-1l E-Aug-1l
Mgl Maugid
Tl-Aug-11 EAug-11
Fdapil Bl
WAug-11 M-Aug-11
PR TR E R TR
WAl Hap-ll
A1l 35pe13
A1l g1l
Al 3Sepd
Zl-Aug-11 33-Sep-l
i1 F5pe13
=-Aug1l 11-Sap-l
HeSepiE W SepiE
=-Aug-1l 13-Sep-l
W hep it I iepid
iESep it I fepid
1B-5ep-11 IT-Sap-1d
RESTIR R AT A
TSep11 33Sap-1)
EGepiE  1SSepiE
51l 3%-Sep-1d
TRGep s 1SSepiE

Sharay

Hasght

]
ush
%]
ush
U
ush
]
ush
]
ush
]
ush
GEF
ush
]
ush
]
ush
GEF

AL
ush
]

HED

NID
ush

Sharat

Global Investment Opportunities Group

Account Position and MTM Summary (2013 Closed Positions)
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Account Position and P/L Summary (Disclaimer)
Prepared for Southermn Trust as of November 29, 2013

.P. Morgan Securities LLC.
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IMPORTANT INFORMATION

advice. Accardingly, any diousion of LS. tax matters contained hergin (including any
arttachmsivis) is mot intencked o writton to be used, and canmat be wed, in connection with
e proimeti on, markiting of recommaendation by anyone unatfiliated with LF.Margan Chase
& Co. of any of the matters addresed herain o for the purpose of avoiding ULS. tax.related
ponaltis.

Each recipiant of this prasentation, and aach agont tharoof, may discloss 10 any person,
waithiout Berdtation, the US. income and framdhse tas treatment ard tax structure of the
ransactions dascrived hergin and may disdose all materiak of any kind {including oginians
of other ta analyses) prowidad 1o sach redpient insofar as the matorials relate to a U.S.
ircomie of Tranchise tas strategy prosided to such redipient by LP.Margan Chase & Co. and
s subsidisries
Bank products ard services sre offered by |2 Morgan Chase Bank, N4 and its affisate:
Securities prochucts and services are offered by 1P, Morgan Secunties LLE member B 5L
P, ared SIPC. 1P Margan Securities LLC is an sffiliste of |2 Morgan Chase Bank, BA
and ckher sffilisies globally as local legalation permits, FOIC irsrance snd dome st depost
preference are not applicable to depasits or other chbgations of our bank brenches or
banking affilistes casside the Urited Hates
I the United Kingdam, thiz matenal is spproeed by )2 Maorgen irbernational Bank Limited
AIETAI weith thee regivtered office located ot 125 Lonson Wall EC2Y S8, regivtered in
Englard Mo, CABIETES and iv suthomed and regulated by the Firancal Services Authority,
In sdditian, this matensl may be detributed by 1P Morgan Chase Benk, B4, (PRSCR)
Paris branch, which is requiated by the French banking suthorities futorite de Contréle
Prudentied amnd Autesind it Mardnds Financias, 1P, Mangan (Suisse) B4, regulated by the
Swiss Financial Market Superdsory Authority, IPMCE Dubal bramndn, regudated by the Dubai
Financial Services Authority; IFMCE Bahrain branch, licerad as a conwerional wholasake
bank by the Cantral Bank of Bahrain {far professonal dients anly); IPRCE Heng Kang
branch, regulated by the Hong Kong Monetany Autharity and JP8CE Singapone brandn,
régulated by the Monstary Authority of Singapane.

This material & not intended as an offer or soficitation for the purchase or sake of any
financial imstrumant. JF. Morgan Sacurities LLC or its brokoerage aff lates may hold a
position of &t as market maker in the finandal instrumants of ary isouer disruseed hirain o
act as an undarwiten, placement agent, advisor o lender to sudh Bsuer. The viees and
strategies described harein may not be suitablo for all investors The discussion of leans o
other extersions of credit in this material is far Bustrative purposes only. Mo cammitment 1o
kered sheould b construsd or implied. This material is distribited with the urderstanding that
W are nat rendering accounting, legal or tax adwice. Efate planning regquires kegal
asstEtanca. You shauld consult with your independent advisors conceming such matters
e belieye the information contained in this material to be reliable but do not warant its
acouracy ar completerass, Jpinions, evtimates, and inpesment virategies and views

T g = 2 TOT ST R
axpréssed hergin may differ from the opineons axprassed by other areas of LP. Margan, induding
resgarch. The imsestment strategies and views stated hare may differ from thoe esprassed for
i pUSpCRas OF in other contexts by otfer LP. Morgan marnest sirategists.

LF Mlongan Securites LLC may act as & market maker relesant to siructuned products oF option
products and may engage in hedging of cthar apaerations in such markets refovant to it struchuned
prochicts of options ExposiFas. Structursd products and options ane not insured by The Federal
Deposit insurance Corporation {FDNC), the Federal Resenee Board, or any e gosermméental
gy,

In discussion of options and ather strategies, resuls and risks ane based oledy an hypothetical
examp ks cited; actual results and risks will vary depending o spacdfic cirourdtances. ireastons
pre wrged fo conaiger caredully whather opton or opton-relaied produscs in general, ax well g the
products or rirategies ciscussed herein are witable to their nesds. In actual transactone, the
client’s counterparty for OTC derraties applications is | P Mongan Chese Dark, N.A& Lordan
Eranch. Par a copy of the “Cheractenstics and Baks of Standardized Opticra™ booklet, plesss
contact your |LP, Margan Adisor
Besl estate, hedge funds, and other privete investments may not be nstable for all indivdusl
investors, may present signifcant risks, and may be sold or recesmed a8 more or less than the
ariginsl amount veerbed. Private et ane offered only by affering memoranda, which more
fully descripe the possible raks, There sm no assurances that the stated investment objectyes of
sy inyestment product el be met, Medge funds for funch of hedge fundsl: often engsge n
leyrragng srvd ather speouaties investment practices that may increpse the rak of investment
kena; can be highly Bquid: are not required to provide pericoic pricing or yaslustion information to
inuEStors; may imvoko complas tax structunes and dalays in distribating imponant tas information
are not subject 10 the saene regul atary requirerments o roiual funds; and cften change high tees.
Furthir, any numbar of confios of interest may @it in the contot of the mandgemant andior
opsration af ary hedge fund.

In e US, LP.Mongan Mutual Funds are distribuned by LP Margan Dstributhon Sersicas, Ind,
which is an attiliate of JF Morgan Chase & Co. Attiliates of |.P.Morgan Chade & Cou receie Teas
tior prowiding various serdice 1o the funds. Call 1P Morgam Distribution Serices at 1-B00-880.
#1011 or wisit wwnw )P Morgantunds.oom for the prospectus. Inwestors should canstully comider the
BT ohjactivas, fisks, dharges and opangat of the mistual funds bafore investing. Tha
praspechs comtaing this and other information about the mutual fund and should b resd caratfully
brfors investing.

&5 applicable, portions of mutual fund perormance infermation may be pravided by Lpper, a
Bgauiters company, sulect ta thi tollewing © 2002 Reuters. All rights resersed. Any copyireg,
repubdication ar redistrilation of Lipper content, induding by cachireg, framing or simiar means, is
wnpriisly profibited without thi price written consent of Lipper. Lipper shall not b liable tor any
errors or celays in the cantent, ar dor sy actions taken in reliance thersan,

Past periormance i nod 8 reliable indicatar of comparable Suture returre and irgestors may get

HOT AN OFFICIAL COMFIRBATICN

For informational purposes anly, T repor] does nol mpressent an offcal scoount of e kaldngs, balances, or Fansactions made in your account and = Deing provides al your request. Pleass refer 1o your montbly accoun slatemeant lor the offical recond of 8l of your sccount
metteilies, Forguesbon, pease call your P, Morgan reprsentalie,

The tollowing is being provided lor informalional pupos es only and'or in response 1o your egquesL information in s ge & any panying halicr, inclusing bt not limiled S any research, maskel valuabons, slalemenls. confirmalions, cakulalions
of eslimatas, (s believed to ba relabie, but we do nol warrant its complaleness of accuracy. Opinions and estimales contiut our udgment and ase subjEct 10 change without rolice. Pas! pertonmance is mot indicative of fulum msulis. This materal is not intenced as an ofer o
ol izitation for tha puschase o sake ol any linancial instrument. The Brokor-caalkess and'or thair atiiates and omployeas may hald & position or act as makal makes in the Srancial insrumants ol any Bsuer dscussed hangin of 2o 25 underwnilor, placement agent, advisor of
larder |0 such issuer, Valustions provided sellac] price sslimales cn the dale(s| spacfied

Although inlormabion in these documents fas been abisined fom sowuces believed i be mbable, JPMogan Chase & Co. and s alllisles do rol gusranine s pccwacy or compleleness and accepl no Raod iy lor ary direc] or consequential losses ansing from ils wee

This infomation is for the sola use of e parson o shom & is addressed, and may be privieged and conlidential. Any use, distribution, or dupication by angona ofier than ihe addrassen is prohibied | you receive this in erme, plaase nolify the sender immadiately and et it
by mesl

1L 2013 JPrdargan Chase & Co
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