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MTM(USD)

Settlement Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mot amit 1 1
SOUTHERN FrEuroCpt 12-Aug-20r14 12-Aug-2015 14-Aug-2015 7500000000  UsD
FINANCIAL, LLC

{452, 000,000,007 13 83, 48

(23 834 40

{23,834 .48)

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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