21 Jan 2015
Page 2 Of 2

SOUTHERN FINANCIAL, LLC

Defauit
Trade ID Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date BuySell Mot.amt 1 MNot.Ceyl Mot.amt 2 Not.Coy2 Rate Spread MTM(UED)
L] SOUTHERN CREDIT BRASCV 13402015 14802015 20Mar2020  SELL 10,000,000.00 usb 10,000,00000 usp 1.0000 201 (480,171 26)
FINANCIAL, LLC ~ DERWATIVE-
DEFSWAP
Subiotal (480 171 26

Settlerment Mot.Coy Mot Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date NotAmt1 1 NotAmt2 2 Long/ Short  Option Style Put/ Call Strike Price MTM{USD)
- SOUTHERN FxEuroCpt 12A0g 2014 12:Aug-2015 14-Aug-2015 7500000000  USD (45200000000) CMNH  SHORT EUROPEAN BuT 6.1600 135,550.97)
FINANCIAL, LG
Subtotal: (5,95 92

Statement 1D - |

Settlement Not.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Long/ Short  Option Style  Putf Call Ref. Entity NotAmt1 1 Strike Price MTM(USD)
- SOUTHERN CommaditySwapids 13-Jan-2015 13-Jan-2016 15-Jan-2016 SHORT VOLSS_CL_USD HOMCOICHN  USD 255 8709 383,799 33
FIMAMNCIAL, LLC
Subtotal: 38379933
Total: (122,331 85)

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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