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Settherment Mot Cey Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mot amt 1 1 Mot.Amt 2 2 Long/ Short  Option Style Put/ Call Strike Price MTM{USD)
824N SOLTHERN FxEunclpt 12-Aug- 2014 12-Aug-2015 14-Aug-2015 7500000000  UsD (RZ00000000 CMH SHORT ELROPEAN PUT 6.1600 iB3522N
B34467305 FINANCIAL, LLC
Subtotal:

Statement |D : 182298_20150115_20150116_1

Sefttlement Mot Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Longl Short  Option Style  Put/ Call Ref. Entity MotAmt 1 1 Strike Price MTM{USD)
454197689 SOUTHERN Commaodity Swaphdx 13-dan-2015 13-Jan-2016 15-Jan-2016 SHORT VOLSS_CL_usD VOMCHcEy  ush 2558709 268 400
92601751 FINANCIAL, LLC
Subtotal: 2684090
Total: 184,885.64

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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