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SOUTHERN FINANCIAL, LLC

Seftlement 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 FrEuralpt 21Mow-2013 20-Now-2014 26-Nov-2014 (0NN UsSD 101000000 Y SHORT EURDPEAN CALL 101.0000 17250305
10423459 FINANCIAL, LLC
I5E3G446/ SOUTHERN F¥OneBarOneT  21-Now2M3  20-Nov-2014 25-Hav-2014 {2100000)  USD 0 P LONG EUROPEAN 0.0000 1241
710423451 FINANGCIAL, LLC nuchCpl
I5R364436/ SOUTHERN FXOneBarOneT  21-NowZM3  20-Now-2014 25-Moy-2014 {00 UsD 0 Y LONG ELRCOPEAN 0.0000 575
710423453 FINANCIAL, LLC auchOpl
IEEIE44IE SOUTHERN FrOneBarOneT  2-Mow2M3  20-Now-2014 26-Now-2014 [Mocn  usD 0 FY  LONG ELRCPEAN 0,0000 1.78
TAO423465 FINANCIAL, LLC auchOpt
HAAIDAY SCUTHERN Fafuraipt 12Aug 214 12-Aug-2015 14-Aug-2015 7500000000  USD (EZO0O00000) MM SHORT ELROPEAN PUIT 6,600 (296,638 20)
EA4462305 FINANCIAL, LLC
Subtotal- (368 540 &
Total; (369,540.82)
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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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