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Settherment Mot Cey Mot Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Maot.Amt 1 1 Mot.Amt 2 2 Long/ Short  Oplion Style Put/ Call Strike Price MTM{USD)
IBEIA44 SOUTHERN Fi OPTION 21-MNow-2013 20-Now-2014 25-Novw-2014 (0000000 usD 101000000 gy SHORT ELROPEAN CALL 1010000 . TELET)
710423459 FINANCIAL, LLC
I5RIG44 SOUTHERN FX OPTION 21 Mo 2013 20-Honi-2014 25-Hov-2014 {H000000  UsD 0 Py LOMG ELROPEAN 0.0000 1312624
TH0423451 FINANGIAL, LLG
IBE3644 35 SOUTHERN FX OPTICH 21 -Mow-2013 20-Mow-2014 25-MNov-2014 {noEce ush 0 oY LOMG ELROFPEAN 0.0000 11, 316.76
T10423463 FINAMGIAL, LLC
EEIGAATE SOUTHERN Fx GETION H-Mow-2013 20-Hov-2014 25-Hov-2014 M ush i Py LONG ELROPEAN 0.0000 8,642 15
T104234655 FINANCIAL, LLC
ITTeITRs SOLTHERN Fx OFTION 17-Jan-2014 17-Apr-2014 21-Apr-2004 {f00000M00  USD 1100000000  CAD  SHORT ELROPEAN CALL 1.1000 [182 30857
TIT154817 FINANGIAL, LLG
ITTAITRAS SOUTHERN FX OPTION 1T-Jan-2014 17-Apr-2014 21-Apr-2014 (000N UsD 1130000000  CAD  SHORT ELROPEAN CALL 1.1300 3637838
TaTi54818 FINAMCIAL, LLC
381388504/ SOUTHERN FX OPTION I-Jan-2014  O1-May2014  O7-May-2014 (IO 0N  USD 1025000000 Y SHORT ELROPEAN CALL 102 5000 16 B3 24)
745230011 FINANCIAL, LLC
Subtotal: (316 258 10
Total; (316,259.10)
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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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