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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)
- SOUTHERN CREDIT - 13-Jan-2015 14-Jan-2015 J0-Mar2020  SELL 110,000,000,00 LsD 10,000 000.00 Lsp 1,000 730 {583,335 52
FIMAMCIAL, LLG  DERMATIVE-
DEFSWAP
Subtotal: (58k 335 92
db Ticket Counterparty Ref. Entity Put/ Call Expiry Date Motamt  MotCey Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM{USD)
SOUTHERN CALL 18-Dec-2015 4 166 000 00 uso 4 48 D00 1.0000 (72 264 35)
FIRAMCIAL LLC
SOUTHERN CALL 27-Jan-2016 3806 F20.00 usn 100000 38 0667 48 5900 45 4182 13.477 1347 702N
FIRAMCIAL, LLC
Subtotal: 1,325 437 g2

Settlement Mot Cey Mot.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)
SOUTHERN FxEuroCpt 128002014 12Augd015 14Aug2015 7500000000  USD (452000000001  CNH SHORT ELROPEAN PUT 6.1600 5,121 55)
FINANCIAL, LLC
Subtotal {5 121 )
db Ticket Counterparty Ref. Entity Put! Gall Expiry Date Mot Amt Mot.Cey Mot Amt 2 Mot.Cey2 Strike Price MTM(USD)
- SOUTHERN - 01-Fab-2016 3,806 620 00) usD 38 9662 (055 7RI 1)
FINAMCIAL, LLC
Subfotal: (966 789 51}
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