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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)
- SOUTHERMN CREDIT - 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 usph 1.0000 197 (453671 18)
FINAMCIAL, LLC DERNMATIVE-
DEFSWAP
Sublotal

rad Counterparty da Sethament Mot.Cey Mot.Cey
o eps Trade Type Trade Date  Maturity Date Date NotAmt 1 1 Mot Amt 2 2 Long/ Short  Option Style Put/ Call Strike Price MTM{USD)
SOUTHERN FxEuralpl 12-Aug-2014 12-Aug-2015 14-Aug-2013 7500000000  UsD [EE200000000  CMH SHORT ELROPEAN PUT 51600 F9250.%)
FINANCIAL, LLC
Sublotal: (68 233 50

Statement 1D :- 20150126_20150127_1

Settlement Not.Ccy
Trade ID Counterparty Trade Type Trade Date Maturity Date Date Long! Short  Opfion Style  Put/ Call Ref. Entity MotAmt 1 1 Strike Price MTM{USD)
SOUTHERM CommaditySwapld: 13-Jan-2015 13-Jan-2016 15-Jan-2016 SHORT VOLSS_CL_USD COEGECEN  usD 200 BF(S 348 433 68
FINANCIAL, LLC
Subtotal: 348,433 B8
Total; (173,670.85)

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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