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SOUTHERN FINANCIAL, LLC

Seftlement Mot.Cey Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Not.Amt 1 1 Mot.Amt 2 2 Long/ Short ~ Option Style Put/ Call Strike Price MTM(USD)
IFEIRL4 3 SOUTHERN FrEuralpt 21-Now-2013  20-Now-2014 25-Now-2014 (1H000M0N  usD 101000000 Y SHORT EURCPEAN CALL 1010000 130,796 85)
710423458 FINANGIAL, LLC
IWEIBAAIE SOUTHERN FXOneBarOrneT  20-Now2M3  20-New-2014 25-Hov-2014 {2100000;  USD 0 PY  LONG ELROPEAN 0.0000 1427281
710423451 FINANCIAL, LLC ouchCpl
365364435/ SOUTHERN FAOneBarOneT — 21-Mow2M3  20-hov-2014 25-Neow-2014 Ao usD 0 P LONG ELROPEAN 0.0000 12,346 44
710423463 FINANCIAL, LLC ouchOpt
I6EIG4436/ SOUTHERN FAOneBarOneT  21-Nov213  20-Now-2014 25-Nov-2014 {M00000  USD 0 BY LONG ELROPEAN 10,0000 10593 69
710423465 FINANCIAL, LLC ouchOpl
77817805 SCUTHERN Fafuraipt 17-Jan-2014 17-Apr-2014 21-Apr-2014 (0000000  USD 1100000000  CAD  SHORT ELROPEAN CALL 1.1000 B5, 190 &)
TaT54817 FINANCIAL, LLC
I7T81TEes SOUTHERN FAOneBarEuro 17-Jan-2014 17-Apr-2014 21-Apr-2014 (00000000 USD 1130000000 CAD  SHORT EUROPEAN CALL 1.1300 277976
737154818 FINANGIAL, LLC gl
381388504/ SOUTHERN FaEureCpt 3-Jan2014  O1-May-2014 O7-May-2014 (00O USD 1025000000 Y  SHORT ELROPEAN CALL 102 5000 124 T2 A1)
745230011 FINANCIAL, LLC
Sublotal: (282 239 J8)
Total: (282,239.28)
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The valuation information set forth in this statement is provided subject o the terms and conditions set forth in the notes on the cover sheet
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