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SOUTHERN FINANCIAL, LLC

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)
e SOUTHERN CREDIT BRASCV 130and015  14-lan-2015 HMar2020  SELL 10,000,000.00 usD 10,000,000,00 usp 10000 236 {521 048 735)
FINAMCIAL, LLC DERIVATIVE-
DEFSWAP
Subtotal: 621 048 30

Counterparty

Ref. Entity Put/ Call Expiry Date MotAmt  MNotCoy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM{USD)
SOUTHERN Lh_g1875360 CALL 18-Dec-2015 14 168 D0C 30y usp (4,468 000 1.0000 (22 540 8]
FINAMNCIAL LLC
SOUTHERN TWTR N CALL 27-Jan-2016 3,896 52000 usp 100,000 38 9662 480300 45 G306 13087 1.308.706 14
FIMANCIAL GROUP
I

Subtotal: 1,285,765 85

Settlerment Mot.Coy MNot.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)
- SOLTHERN FuroDpl 12002014 12A0g2015 14Aug2015 7500000000  USD {6200000000) CNH  SHORT ELROPEAN PUT 1600 (12767 89)
FINANCIAL, LLG
Subtotal 12,767 82;

db Ticket

swterment 0 - [

Counterparty Ref. Entity Put Call Expiry Date Not Amt Not Cey Not.Amt 2 Not.Cey2 Strike Price MTM(USD)
] SOUTHERN TWIRN 01Feb-2016 {3,896 620 00) usD 38 9662 (901 486 65)
FINANCIAL GROLP
ING
1 Subtotal: (501,466 95;

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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