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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)
- SOUTHERN CREDIT BRASCH 13- Jan-2015 14-Jan-2015 I0-Mar-2020  SELL 10,000,000,00 LED 10,000,000 00 ush 1.0000 185 {450,319 58)
FIMAMCIAL LLC  DERNATIVE-
DEFSWAP
2ubiotal (450,312 588

Settlerment Mot.Coy Mot Cey
Trade ID Counterparty Trade Type  Trade Date  Maturity Date Date NotAmti 1 NotAmt2 2  Long/Short  Opiion Style Put Call Strike Price MTM{USD)
- SOUTHERN ExEuro0p! 12hug 2018 12Aug2015  14Aug-205 7500000000 USD (@E200000000)  CNH SHORT EUROPEAN PUT 51600 44958.13)
FIMAMCIAL, LLC
Subfotal: {44 908 15

Statement ID ; 182298 _20150123_20150125_1

Settlement Mot.Coy
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Long! Short  Opfion Style Put/ Call Ref. Entity MotAmt 1 1 Strike Price MTRM{LSD)
SOUTHERM CommoditySwaphdx 13-Jan-2015 13-Jan-2016 15-Jan-2016 SHORT YOLSS_CL_USD VOCXCEY  usD 2558709 S07744.38
FINAKCIAL, LLC
Subtotal: 407 744 38
Total: (#7,543.33)

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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