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Statement D : 182208_20140728_20140730_1

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)
5636443 SOUTHERN FxEuraOpt 21-How-2013 20-How-2014 25-Nov-2014 (100 000n  ush 01000000 By SHORT ELROPEAN CALL 101,0000 REA L]
10423459 FINANCIAL, LLC
IBEIG4435/ SOUTHERN FifneBarOneT  21-Now-213  20-Nov-2014 25-Nov-2014 2100000,  USD R LONG EUROFEAN 0.0000 §,796 60
710423451 FINANCIAL, LLC nuchCpt
355364435/ SOUTHERN FrOneBarOneT  21-Mow23  20-Nov-2014 25-Hov-2014 000 UsD o Y LG ELROPEAN 0.0000 445773
710423453 FIMANCIAL, LLC auchCl
ISEIG4435 SOUTHERN FAOneBarOneT  21-Mow213  20-Nov-2014 25-Nov-2014 {00000 usD I LONG ELROPEAN 0.0000 2933.36
TA0423455 FINANCIAL, LLC nuchOpt
407301 31f SOUTHERN FaEuraOpt 06-Jun-2014 0B-5ep-2014 10-Sep-2014 1000000000  EUR 345000000 USD SHORT ELROPEAN AT 1.3450 (104,121 6B)
B06A24249 FINANCIAL, LLC
4073391317 SOUTHERN FrEurcOpt 06-Jun-2014 08-Sep-2014 10-Sep-2014 1000000000  EUR EA0000000  USD  LONG ELROPEAN CALL 1.3800 235053
B0G424264 FINANGIAL, LLC
Sublotal; { 106 575 45!
Total: (106,676.85)

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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