Trade IO

Counterparty Trade Type  Ref. Entity Trade Date Eff. Date Maturity Date  BuySell NotAmt1  Not.Ceyl NotAmt2  Not.Cey2 Rate Spread MTM(USD)
CTAT0754M SOUTHERN CREDIT BRASOV 13Jan2015  14-Jan-2015 0Mar-2020  SELL 10,000,000,00 UsSD 10,000,000,00 usDh 1,0000 234 1611267 12)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal (#1267 13}

db Ticket

Counterparty Ref. Entity Put/ Cail Expiry Date MotAmt  MotCoy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM(USD)

LIN-G1B753 SOUTHERN Lh_5187538U CALL 18-Dec- 2015 £4 168 D00 00 LSD (4,466,000} 1 0000 o T
FIMAMCIAL LLC

WY-G18176 SOUTHERN TWTR M CALL 7. Jan-2015 3,896 82000 usp 100 000 38 5662 48,7000 45 1987 13646 1364 51558
FIMAMCIAL, LLC

Subtotal: 1,341,371.86

Settliement Mot Coy Mot Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Data Date Maot.Amt 1 1 Mot Amt 2 2 Long/ Short  Oplion Style Put/ Call Strike Price MTM{USD)
4183222 4% SOUTHERN FaEuroCpl 12-Aug-2014 12-Aug-2013 14-Aug-2013 7500000000 USD {452 () GOG 0) CHH SHORT ELROPEAN PUT 6.1600 (183 5
BI44623596 FINAMCIAL, LLE
Subtotal {11 83195

Statement ID : 182298_20150219_20150220_1

Counterparty Ref. Entity Put! Call Expiry Date Mot.Amt Not.Cey Mot Amt 2 Not.Cey2 Strike Price MTM{USD)

612676 SOUTHERN TWTRHM 01-Feb-2016 {3,856 20 00) s 38 9662 (D8 BT £8)
FINAMNCIAL, LLC

Subtotal: (968,207 6}

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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