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SOUTHERN FINANCIAL, LLC

Trade ID Counterparty Trade Type  Ref. Entity Trade Date Eff. Date Maturity Date  BuySell NotAmt1  Not.Ceyl NotAmt2  Not.Cey2 Rate Spread MTM(USD)
CTAT0754M SOUTHERN CREDIT BRASOV 13Jan2015  14-Jan-2015 0Mar-2020  SELL 10,000,000,00 UsSD 10,000,000,00 usDh 1,0000 315 {890,966 15)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal (850, 395 00

db Ticket Counterparty Ref. Entity Put/ Cail Expiry Date MotAmt  MotCoy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM(USD)

LIN-G1B753 SOUTHERN Lh_5187538U CALL 18-Dec- 2015 14166 000 30y usD 4,166 000 1.0000 (77 B3 0d)
FIMAMCIAL LLC

MY-G18176 SOUTHERN TWTR M CALL 27 Jan-2016 3,896 82000 usp 100,000 38 9662 275400 48 1058 0821 82074 48
FIMAMCIAL, LLC

Subtotal: 4 260 55

Statement 1D : 182298_20150806_20150807_1

Mot Cey

DealGrouplD Counterparty Trade Type Trade Date  Maturity Data Date Mat.Ami 1 1 Mot Amt 2 2 Long/ Short  Oplion Style Put/ Call Strike Price MTM{USD)
4183222 4% SOUTHERN FaEuroCpl 12-Aug-2014 12-Aug-2013 14-Aug-2013 7500000000 USD {452 () GOG 0) CHH SHORT ELROPEAN PUT 6.1600 000
BI44623596 FINAMCIAL, LLE
AT T A58 SOUTHERN FaEuroCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000  EUR HNLCHN  ush SHORT ELROPEAN BT 1.0400 1510 545 48]
1037233558 FINANCIAL, LLC
457117 458/ SOUTHERN FxEurolpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000 EUR {58, 200, B0 00y ush LOMNG ELROPEAN CALL 1.1640 287 AT4.00
1037233559 FIMANCIAL, LLC
4871 26993 SOUTHERN FaEuroCpt 02-Jul-2015 0d-Jan-2016 06-Jan-2016 2500000000  EUR {26.230,000 00) ush SHORT ELROPEAN PUT 1.0500 1310562 47)
1037255502 FIMAMCIAL, LLE
4971 26003 SOUTHERN FaEuroCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000  EUR (2BG1250000y  UsD LOMG EUROPEAN CALL 1.1565 17473059
1037255503 FINANCIAL, LLC

Subtotal: {350 967 85

The valuation information set forth in this statement is provided subject to the terms and conditions set forth in the notes on the cover sheet
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