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Trade ID Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date BuySell Mot.amt 1 Mot.Ceyl Mot.Aamt 2 Mot.Cey2 Rate Spread MTM{USD)
CTIT0TS4M SOUTHERMN CREDIT BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 10,000 000 00 ush 1,0000 200 (471 275 34)
FINAMCIAL, LLC DERIVATIVE-
DEFSWAP
2ubiotal (471,275 34}

Settlerment Mot.Coy Mot Cey
Trade |D 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{LISD)
882y SOUTHERN FxEurapl 12-Aug-2014 12-Aug-20N% 14-Aug- 25 7500000000  UsD {02 000 D00 By ChH SHORT ELRDPEAN PUT 6.1600 {53852 0
B34462395 FINAMCIAL, LLC
Sublotal: (H3 B

Statement ID ; 182298 _20150127_20150128_1

Settlemant Not.Coy
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Long/ Short  Option Style  Put/ Call Ref. Entity MotAmt1 1 Strike Price MTM(USD)
454197589 SOUTHERM Commadity Swapkds 13-Jan-2015 13-an-2016 15-Jan-2016 SHORT VOLSS_CL_USD HO0OCC0N  UsSD 255 6709 270,366 27
QIROTEN FINANCIAL, LLC
Sublotal: 270,366 27
Total: (284,751.10)

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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