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Settherment Mot Cey Mot Cey

Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mat Amt 1 1 Mot Amt 2 2 Longl 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 124 27568
710423459 FINANGIAL, LLG
I5E3G446/ SOUTHERN F¥OneBarOneT  21-Now203  20-Now-2014 26-Hew-2014 {21,00000)  USD 0 PY  LOMNG EUROPEAN 0.0000 11,73589
710423451 FINANGCIAL, LLC nuchCpt
I5R364436/ SOUTHERN FXOneBarOneT  21-NowZM3  20-Now-2014 25-Moy-2014 {00 UsD 0 Y LONG ELRCOPEAN 0.0000 9,160 04
710423453 FINANCIAL, LLC auchOpl
IEEIE44IE SOUTHERN FrOneBarOneT  2-Mow2M3  20-Now-2014 26-Now-2014 {MM0cE  ush 0 BY LONG ELRCPEAN 0.0000 70870
710423465 FINANCIAL, LLC auchOpt

Subtolal: I6TT 25

Statement 1D : 182298_20140514_20140515_1

Long/ Not.Cey Price Per
Trade ID Counterparty Trade Type Trade Date Malurity Date  Settlement Date  Short Option Style  Pul/ Call Ref. Entity MNot.Amt 1 1 Cuantity Unit Unit Strike Price MTM{USD)
54S46T/ SOUTHERN CommodiyOpEu  03-Apr2014  (5-Dec-2014 (5Dec2014  SHORT ELROPEAN CALL XCu 75000000 USD (50 00IMT25 0 7,0000000 {352 206,01}
TTR125385 FINANCIAL, LLC ro Basehbstal
Subtotal: (352 276 1)
Total: {343 548 T8}

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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