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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 CDSwapSov BRASOV 13Jan2015  14-Jan-2015 0Mar-2020  SELL 10,000,000,00 UsSD 10,000,000,00 usDh 1.0000 458 i1,408,371.10)
EINANCIAL, LLC

Subtotal {1,408 371 103

db Ticket Counterparty Ref. Entity Puti Call Expiry Date NotAmt  NotCcy Quantity Sirike Price Spot Price  Implied Volatility Fair Price MTM(USD)

LM-G18753 SOUTHERN LM_61875360 CALL 18-Drec-2015 {4, 166 00 O uso (&, 166,000} 1.0000 (57 250 8%
FIRAMNCIAL LLE

WY-G18176 SOUTHERN TWTRH CALL 7-Jan-2016 3,806 52000 usD 100,000 38 9662 26.7900 50 4387 0.451 45894 17
FIMANCIAL, LLC

Subtotal: (11,352 48

Staternent 1D : 182288_20150923_20150924_1

Settlement Mot Cey hot.Cey

DealGroupl D Counterparty Trade Type Trade Date  Maturity Date Date Mat.Amt 1 1 Mot Amt 2 2 Long! Short  Option Style Put/ Call Strike: Price MTM{USD)
457117458/ SOUTHERN FxEurolpt 02-Jul- 2015 04-Jan-2016 06-Jan-2016 3000000000  EUR (52,000,000 00) S0 SHORT ELROFEAN FUT 1.0400 (245913 82)
1037233558 FINAMGIAL, LLG
437117408/ SOUTHERN FaEuraOpl 02-Jul-2015 Ode-Jan-2016 06-Jan-2016 5000000000  EUR (5820000000 WSO LONG ELROPEAN CALL 11640 41548305
1037233558 FINANCIAL, LLC
45712650 SOUTHERN FrEurcOpl 02-Jul-2015 04-Jan-2016 06-lan-2016 2500000000  EUR (22000 H  UsD SHORT ELROPEAN PUT 1.0500 {HE5 024 O
1037255002 FINAMCIAL, LLC
4971 2690y SOUTHERN FxEurcOpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000 EUR (28,942 500 004 sh LOMG EURDFEAN CALL 1.1565 2529271
1037255303 FINANGIAL, LLG

Subtotal: 268 4TB 35

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