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SOUTHERN FINANCIAL, LLC

statement I0 - [

Sattlenent Mot.Cey Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mot Amt 1 1 Mot Amt 2 2 Long/ Shart  Option Style Put/ Call Strike Price MTM{USD)
SUOLTHERN FxEurgOpt 21-Moy-2013 20-Nov-2014 25-Nov-2014 1 000 Q00 00 Uz 101,000,000 Y SHOHT ELRUPEAN CALL 101.0000 (127 £28.25)
FINANCIAL, LLC
SOUTHERN FEOneBarOneT 21-MNew-2013 20-Nen-2014 25-Nov-2014 (2100000,  UsSD 0 Y LOMNG ELROPEAN (.0000 000
FINAMGIAL LLC ouchCipt
SOUTHERN FxOneBarOnaT 21-Now-2013 20-Moy-2014 25-May-2014 {21,000 03 Ush 0 Y LOMNG ELROPEAN 0.0000 0:00
FIMAMCIAL, LLC auchCipt
SOUTHERN FOneBarOnaT 21-Moy-2013 20-How-2014 25-How-2014 {41,000 G Ls0 0 Y LOMNG ELROPEAN 0.0000 000
FINANCIAL, LLC ouchOpl
SOUTHERN FrEuralpt 12-Aug-2014 12-Aug-2015 14-Aug-2015 700000000  UsD {462 000,000 00) ChHH SHORT ELROPEAN PUT &, 1600 (236 655 A1)
FINAMCIAL, LLC
Subtotal: {34,463 97}
Total; (364,483 67)

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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