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Settherment Mot Cey Mot Cey

Trade ID 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{LSD)

e e SOUTHERN F CETION 21-How-2013 20-Hew-2014 26-Mow-2014 (000 0n  ush 01000000 By SHORT ELROPEAN CALL 101,0000 {5:) 267 30)
710423459 FINANCIAL, LLC

BG4 SOUTHERN Fx OFTICH 21-Now-2013 20-ho-2014 25-hlov-2014 2100000,  USD R LONG ELROPEAN 0.0000 1,02430
710423461 FIMANGIAL, LLE

J56364436 SOUTHERN Fx OPTION 21 -Now-2013 20-Nov-2014 25-Nov-2014 (oMo ush 0 oY LOMG ELROPEAN 0.0000 954570
T10423463 FINAMGIAL, LLC

K SOUTHERN Fi OFTION 21-How-2013 20-How-2014 25-Nov-2014 MO UsD I LOMNG ELROPEAN 0.0000 8,225 78
T10a23465 FINANCIAL, LLC

WTTRE SOUTHERN FX OPTION 17-Jan-2014 17-Apr-2014 21-Apr-2014 (00000 USD 1100000000  CAD  SHORT ELROPEAN CALL 1.1000 1147 560 1)
737154817 FIMANGIAL, LLG

T TS SOUTHERN Fx ORTION A7-Jan-2014 17-Apr-2014 21-Apr-2014 (00000 UsD 1130000000  CAD  SHORT ELROPEAN CALL 14300 48 851 43
TATI54818 FIMANGIAL, LLE

— e

Sublotal: (1 #0050

Total; {122,200.30)
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The valuation information set forth in this statement is provided subject to the terms and conditions set forth in the notes on the cover sheat
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