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Statement 1D : 182208_20140806_20140811_1

Settherment Mot Cey Mot Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mat.ami 1 1 Mot Amt 2 2 Long/ Short  Optlien Style Putf Call Strike Price MTM{USD)
IR SOUTHERN FrEuralpt 2A-Now23  20-Now-2014 25-Nov-2014 (100G USD 101000000 WY SHORT EUROPEAN CALL 101.0000 L18.273.26)
10423458 FINANCIAL, LLC
IBEIGA4E SOUTHERN FXOneBarOneT 21-MNews- 2013 20-Now-2014 25-Nov-2014 {#1.00000;  USD 0 Y LONG ELROPEAN 0.0000 8,388 52
710423451 FINANCIAL, LLC nuchOpt
3563644360 SOUTHERN FAOneBarOneT — 21-Mow2M3  20-hov-2014 25-Neow-2014 {00000, USD 0 P LONG ELROPEAN 0.0000 573592
10423453 FINANCIAL, LLC auchOpt
IEHIGAA I SOUTHERN FAOneBarOneT  21-Nov213  20-Now-2014 25-Hov-2014 {Mo0cE  ush 0 PY  LONG ELROPEAN 0.0000 389993
710423465 FINANCIAL, LLC ouchOpt
407330134/ SOUTHERN FxEuropt 05-Jun-2014  0B-Sep-2014 10-Sep-2014 1000000000 EUR (1345000000)  USD  SHORT ELROPEAN PUT 1.3450 1837 35
B0GA24240 FINANCIAL, LLC
407339131 SOUTHERN FEuroCpt 06-Jun-2014  0B-Sep-2014 10-Sep-2014 1000000000 EUR (30000000 USD  LONG EUROPEAN CALL 1.3800 142387
06424254 FINANGCIAL, LLE
Sublotal: {6 562 31}
Total: {90,562.31)

The valuation information set forth in this statement is provided subject to the terms and conditions set forth in the notes on the cover sheet
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