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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 Long! Short  Option Style Put/ Call Strike Price MTM{LSD)
e e SOUTHERN FxEuroCpt 21-How-2013 20-Hew-2014 26-Mow-2014 (000 0n  ush 01000000 By SHORT ELROPEAN CALL 101,0000 10T 2)
10423459 FIMANCIAL, LLC
51644 SOLTHERN F¥OneBarOneT  21-Now-20M3 20-ho-2014 25-hlov-2014 2100000,  USD o ey LOMG ELROPEAN 0.0000 77814
710423461 FIMANGIAL, LLE nuchOpt
366364436/ SOUTHERN FrOneBarOneT  21-Mow-20M3 20-Hov-2014 25-Hov-2014 000 UsD o Y LG ELROPEAN 0.0000 533389
710423453 FIMANCIAL, LT nuchCpl
G4 SOUTHERN FrOneBarOneT  21-Now-2013 20-hov-2014 25-Nov-2014 {00000 usD I LONG ELROPEAN 0.0000 364540
TA0423455 FINANCIAL, LLC auchOpl
4073381317 SOUTHERN FxEuroOpt 06-Jun-2014  0B-Sep-2014 10-5ep-2014 1000000000 EUR (1345000000  USD  SHORT ELROPEAN Ut 1,3450 48,543 82
BOG24248 FINANCIAL, LLC
407330131/ SOUTHERN FrEurcOpt 06-Jun-2014 08-Sep-2014 10-Sep-2014 1000000000  EUR (3R0000CO0  USD  LONG ELROPEAN CALL 1.3800 3508217
BOG424264 FIMANGIAL, LLG

Sublotal: (17 548 17
o

.Cey Mot Cey

Trade IO DealGrouplD Counterparty Trade Type Trade Date Eff. Date Maturity Date Mot Amt 1 1 Mat Amt 2 2 DBEPays DBReceives MTM{USD)
305494367/ FSIMIETEITETS  SOUTHERM FixsdCashfiowFes 02-Jul- 2014 02-Jul-2014 07-Juk-2014 {344 637 50) ush (344635.13)
BI7575517 517 FINANCIAL, LLC

Subtotal: (44 538 13

Total: (362,187.31)

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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