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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 BRASOV 13-Jan2015  14-8n2015  20-Mar2020  SELL 10,000,000.00 usp 10,000,000.00 usp 1,0000 247 (671,434 05)
FINANCIAL LLC ~ DERIATIVE-
DEFSWAP
Subiotal: (67143405

db Ticket Counterparty Ref. Entity Put Call Expiry Date Motamt  MetCey Quantity Strike Price Spot Price  Implied Velatility Fair Price MTM{USD)
| SOUTHERN LN_§187536L CALL 18-Dec-2015 MIBSHCHS  usD (4,188,000} 1.0000 {24311 77T}
FINAMCIAL LG
] SOUTHERN TWTRN CALL 27-Jan-2016 IBGEN0  UsD 100,000 38,9662 46 2600 15 8563 1,880 1185976 73
FINAMCIAL GROUP
T
Subtotal: 1,161,664.96
Settlernent Mot.Cey Mot Cey
Trade D Counterparty Trade Type Trade Date  Maturity Date Date Not.amt 1 1 Mot.Amt 2 2 Long/ Short  Option Style Put/ Call Strike Price MTM(USD)
- SOUTHERN FxEureOgpl 12-Aug-2014 12-Aug-2015 14-Aug-2015 7500000000 LSO (2000000000  CMH SHORT ELROPEAN PUT £.1600 34 280 50
FINANGIAL, LLC
Subtotal: [ 250 S

db Tickat Counterparty Ref. Entity Put! Call Expiry Date Mot Amt Mot.Cey Mot Amt 2 Mot Cey2 Strike Price MTM{USD)
[ ] SOUTHERN TWIRN -Fab-2015 {3,836, 620 00) usD 38 9662 (725,184 39
FINAMNCIAL GROUP
I
Subtotal: (72516430

satement 0 - [
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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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