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Sattlenent Mot.Cey Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mot amit 1 1 Mot .Amt 2 2 Long! Short  Oplion Style Put/ Call Strike Price MTM{USD)
SOUTHERN FXOPTION 2A-Now23  20-Now-2014 25-Hew-2014 (0O USD 01000000 Y SHORT EURCPEAN CALL 101.0000 38 435 56
FINANCIAL, LLC
SOUTHERN FX OPTION 21-Niow- 2013 20-Now-2014 25-Nov-2014 {H000000  UsSD 0 PY LOMNG ELROPEAN 0.0000 1807481
FINANCIAL, LLC
SOUTHERN FX OPTION 20MNow213  20-Nov-2014 25-hov-2014 1O USD 0 ey LONG ELROPEAN p— AL
FINANCIAL, LLC
SOUTHERN Fx OPTION HNow2H3  20-Now-2014 25-how-2014 MO00E  UsD 0 ey LOMG ELROPEAN 06,0000 BT
FINANCIAL, LLC
SOUTHERN FX OPTION 17-Jan-2014 17-Apr-2014 21-Apr-2014 (1000000000 USD 1100000000 CAD  SHORT ELROFPEAN CALL 11000 (188,817 2
FIMANCIAL, LLC
SOLTHERN FXOFTION 17-Jan-2014  17-Apr:2014 21-Apr-2014 (000000000 USD 1130000000 CAD  SHORT EUROPEAN CALL 11300 58,450 50
FINAMCIAL, LLC
SCLITHERN FX OPTION HJen20td  O1-May-2014  O7-May-2014 (OGN  USD 1025000000 Y  SHORT ELROPEAN CALL 102 5000 {148,180,77)
FINANCIAL, LLG
Subtotal: (274278 16
Total; (274,278.16)
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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 sheet
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