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Settherment Mot Cey Mot Cey

Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mot Amt 1 1 Mot Amt 2 2 Long/ Shart  Option Style Put/ Call Strike Price MTM{USD)

IBEIA44 SOUTHERN Fx OPTION 21-Now-2013 20-Now-2014 25-Novw-2014 (000N 0N  usD 101,000,000 Y SHORT ELROPEAN CALL 1010000 (42587 17
710423450 FINANCIAL, LLG

IEAIG443E SOUTHERN F OPTION 21-MNews- 2013 20-Now-2014 25-Now-2014 21000000 USD 0 Y LOMG ELROPEAN 0.0000 14,480 32
710423451 FINANGIAL, LLG

IEAIGA4 I SOUTHERN FX OPTION 21-Mow-2013 20-Now-2014 25-Hoy- 2014 (Mo ush 0 Py LONG ELROPEAN 0.0000 1271093
TH0423463 FINANCIAL, LLG

AEEIG443 SOUTHERN EX ORTION H-Now-2013 20-Now-2014 25-Mov-2014 o ush i Y LONG ELROPEAN 0.0000 11,087 83
T104234655 FINANCIAL, LLC

J7TAITRIE SOUTHERN FX OPTION 17-Jan-2014 17-Apr-2014 21-Apr-2014 {00000 USD 1100000000  CAD SHORT ELROPEAN CALL 1.1000 () )
737154817 FINANCIAL, LLC

ITATRES SOUTHERN FX OPTION 17-Jan-2014 17-Apr-2014 21-4pr-2014 (000000 UsD 1130000000  CAD SHORT ELEOPEAN CALL 11300 8413895
TAT54818 FINANCIAL, LLG

e

Subtotal: (150 H56 #3:

Total; {150,868 83)
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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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