31 Ot 2014

Page 2 OF 2

Sattlenent Mot.Cey Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mot amit 1 1 Mot .Amt 2 2 Long! Short  Oplion Style Put/ Call Strike Price MTM{USD)
SOUTHERN FrEuralpt 1Mo 2013 20-How-2014 25-Mow-2014 000N ush 101,000,000 Y SHORT ELURDPEAN CALL 101.0000 {98 852 O
FINANCIAL, LLC
SOUTHERN FAOneBarOneT 21 M- 2013 20-Mon-2014 25-Moy-2014 (100000, UsD 0 P LOMNG EURDOPEAN 0.0000 434
FINANGIAL, LLG ouchOpl
SOUTHERN FAOneBarOnaT 21-Now-2013 20-Moy-2014 25-Now-2014 1000 UsD 0 Y LOMNG EUROPEAN 0.0000 203
FINANCIAL, LLC auchOpl
SOUTHERN FOneBarOnaT 21-Now-2013 20-How-2014 25-How-2014 (HONcE ush 0 Y LOMNG ELROPEAN 0.0000 0.47
FINAMCIAL, LLC ouchCipt
SOUTHERN FrEuralpt 12-Aug-2014 12-Aug-2015 14-Aug-2015 7500000000  WSD {462 000 000 00) ChH SHORT ELROPEAN pPuIT &.1600 {290 430.58)
FINAMCIAL, LLC
Subtotal: (30 285 16
Total; (388,285.16)
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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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