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Statement D : 182208_20140725_20140728_1

Settherment Mot Cey Mot Cey

Trade 1D 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{USD)
IBEIA44 SOUTHERN FaCurcOpt 21-Now-2013 20-How-2014 25-Nov-2014 (0000 0n  UsD 101000000 Y SHORT ELROPEAN CALL 1010000 T ET00
710423459 FINANCIAL, LLC
IEEIG44E SOLUTHERN FrOneBarOneT  21-Mov-2013 20-Hov-2014 25-Hew-2014 {H000000  UsD 0 Py LOMNG ELROPEAN 0.0000 781324
710423461 FIMANGIAL, LLC nuchOpt
3553644360 SOUTHERN FXOneBarOneT  21-Now-2013 20-oy-2014 25-No-2014 {H0Ce UsD I LOMG ELROPEAN 0.0000 5,320.70
710423453 FIMANCIAL, LLC auchCl
IEIGA4RE SOUTHERN FAOneBarOneT  21-Mow-2013 20-Hov-2014 25-Hov-2014 fHmace s I LOMNG ELROPEAN 0.0000 3,585.65
TAM23465 FINANCIAL, LLC auchCpt
4073381317 SOUTHERN FxEuroOpt 06-Jun-2014  0B-Sep-2014 10-5ep-2014 1000000000  EUR (1345000000  USD  SHORT ELROPEAN Ut 1,3450 (%3 782 54)
6424240 FINAMCIAL, LLC
407330131/ SOUTHERN FrEurcOpt 06-Jun-2014 08-52p-2014 10-5ep-2014 1000000000 EUR (13A0000000  USD  LOWG ELROPEAN CALL 1.3800 432251
BOG424264 FIMANGIAL, LLG

Total; (96,312.45)

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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