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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  Option Style Put/ Call Strike Price MTM{USD)
BRI SOUTHERN FrEuraCpt 21Mow-2013 20-Now-2014 26-Nov-2014 (0NN UsSD 101000000 Y SHORT EURDPEAN CALL 101.0000 134 208 28
710423450 FINANCIAL, LLC
IEEIRALE SOUTHERN F¥OneBarOneT  21-Now2M3  20-Nov-2014 25 Mow-2014 {H00000;  UsSD 0 FPY  LONG EUROPEAN 1165252
710423461 FINANCIAL, LLG ouchOpt
Jo63644 3050 SOUTHERN FAOneBarOnaT 21N 213 20-Now-2014 25-Now-2014 000G usD 0 Y LOMG ELROPEAN 95754
T10423463 FINANCIAL, LLC auchOpl
J5GI644 36 SOUTHERN FrOneBarOnaT 21-Now-2013 20-Mov-2014 25-Nov-2014 {Haca usn 0 oY LOMG ELROPEAN IR
10423465 FINARCIAL, LLC auchOpt
3813885047 SOUTHERN FxEuraOpl -Jan-2014 01-Meay-2014 OF-Meay-2014 (000 usD 1,025,000 000 Y SHORT ELROPEAN CALL 102 5000 (49,748 84)
T45330011 FINANCIAL, LLC

Subtotal: (54 936 13

Long! Not Coy Price Per

Trade ID Counterparty Trade Type Trade Date Maturity Date  Settlement Date  Short Option Style  Put/ Call Ref. Entity Mot.Amt 1 1 Cuantity Unit Strike Price MTM{USD)
85494367/ SOUTHERN CommodiyOp€Eu  03-AprdHd (5-Dec-2014 05-Dec-2014 SHOAT ELRCPEAN CALL piml] By UsD {B0.00MT2S 7,000.0000 (250, 49975
TTB125385 FINANCIAL, LLC o Basahetal

Subtotal:

Statement 1D : 182288_20140422_20140423_1

Mot Cey Mot Cey
Trade ID DealGrouplD Counterparty Trade Type Trade Date Eff. Date Maturity Date Mot Amt 1 1 Mot.Amt 2 2 DBPays DBReceives MTM{USD)
390062915/ REEIATEATIS SOUTHERM FivedCashiiowF ee 17-Apr-2014 17-Apr-2014 24-Ape-2014 (312 L00.00) UsD Ry Th-e |
To4r15152 152 FiHAMCIAL, LLC
Subtotal: {311,997 93

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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