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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/ Short  Opfion Style Put/ Call Strike Price MTM{USD)
RGN SOUTHERN FxEurclpt 2-Now 2013 20-Now-2014 25-Now-2014 (1000000 usD 101000000 Y SHORT EUROPEAN CALL 101.0000 (33,4112
10423459 FINANCIAL, LLC

IBEIG4435/ SOUTHERN FifneBarOneT  21-Now-213  20-Nov-2014 25-Nov-2014 {100000;  USD R LONG EUROFEAN 0.0000 15262 18
710423451 FINANCIAL, LLC nuchCpt

355364435/ SOUTHERN FXOneBarOneT  21-Now2M3  20-Nov-2014 25-Hov-2014 000 UsD o ey LOMG ELROFEAN 0.0000 13,144 56
710423453 FIMANCIAL, LLC nuchCpl

PRI SOUTHERN FAOneBarOneT  21-Mow213  20-Nov-2014 25-Nov-2014 {00000 usD R LONG ELROPEAN 0.0000 1.221.80
TA0423455 FINANCIAL, LLC nuchOpt

7TBITEAS SOUTHERN FxfurCpl 17-dan-2014 17-Apr-2014 21-Apr-2014 (00000 UsD 1100000000  CAD SHORT ELROPEAN CALL 1.1000 (134 111 85
TAT154817 FINAMCIAL, LLC

377817895 SOUTHERN FXOneBarEurn 17-Jan-2014 17-Apr-2014 21-Apr-2014 (000NN USD 1130000000 CAD  SHORT ELROPEAN CALL 1.1300 10,408 89
737154818 FINANGIAL, LLC gl

381388504/ SOUTHERN FiEuraCpl 31-Jan-2014 01-May-2014 07-May-2014 OGO USD 1025000000  JPY SHORT ELROPEAN CALL 102 5000 {76,319 46)
TA5Z30011 FINANCIAL, LLG

3BRYIGE15 SOUTHERN FEuraCpl 05-Mar-2014 17-Apr-2014 21-Apr-2014 1000000000  USD (MMOLGENE  CAD LONG ELROPEAN CALL 1.1000 134,111.89
TE2T5RE26 FINANCIAL, LLC

388935615/ SOUTHERN F¥OneRarEurn 05-Mar-2014 17-Apr-2014 21-Ape-2014 (00N UsD 1130000000  CAD  SHORT ELROPEAN CALL 11300 110408 285
752758531 FIMANCISL, LLC Opt

0085072 SOUTHERN FXDigitaiOpt 13Mar2014  14Ap2014  15Ape2014 (100000000} USD SHORT ELROPEAN CALL 37 5950 PSR
767041028 FINANCIAL, LLC

Subtotal

(387 150 348

Long/ Not.Cey
Trade D Counterparty Trade Type Trade Date  Maturity Date Sefflement Date Short Option Style Put! Call Ref. Entity Mot.Amt 1 1 Sirike Price MTM{USD)
90 SOUTHERM FINARNCIAL, Commodity {3-Mar-2014 15-May-214 Z2-May-2014 LONG EUROPEAMN WTI 100,000 00 UsD (000000 (41 £342)
TEF318425 LLC Dasivative
Subfotal: {31,434 21}
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