SOUTHERN FINANCIAL, LLC AccCT. [INNREG_
For the Period 8/1/13 to 8/31/13

Adjusted Cost Unrealized  Est. Annual income
Price Cuantity Value Original Cost Gain'Loss Accrued Interest Yield
Complementary Structured Strategies
JPY PUT CAD CALL 015 809,000,000.00 1,229 206 89 336,052.82 B892 34407
FX EUROPEAN STYLE OPTION
OCT 08 2013 ﬁ 809
JPY PUT USD CALL 200,000 ,000.00 12,369.70 121,500.00 (108,130.30)
FX EUROPEAN STYLE OPTION
JPY PUT USD CALL (500,000,000.00) {65.94) {36,500.00) 3543408
FX EUROPEAN STYLE OPTION
SEP 10,2013 @105
G5 MXN STEP UP NOTE 11/22/13 101.87 1.000,000.00 1,018,690.00 1.000,000.00 18,690.00
LMKD TO MXM VS USD
BS%BARRIER- 5% ATM CPN-22 9%MXRTRN
ML STRIKE: 13.11825
JPM IYR NC CLN TO MTOR 04/16/15 106.88 1,500,000.00 1,603.350.00 1,500,000.00 103,350.00
INITL#.L HATE 6.20% CPN 387450
Total Complementary Structured Strategies $3,852,982.10 $2,500,000.00 $1,352,993.81 $0.00 0.00 %
$3,874.50
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