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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)
- SOUTHERMN CREDIT _ 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 ush 1.0000 232 (590 053 5T)
FINAMCIAL, LLC DERNMATIVE-
DEFSWAP
Subltotal:

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date MotAmt  MNotCoy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM{USD)
SOUTHERN CALL 18-Dec-2015 14 168 D0C Oy usp (4,468 000 1.0000 (489 553 X3
FINAMNCIAL LLC
SOUTHERN CALL 27-Jan-2016 3,896 52000 usp 100,000 34 9662 477100 A4 Bag7 12581 1.258072 74
FIRANCIAL, LLC
Subtotal: 1,208,215 42

Settlement

Mot Cey Not Cey

Trade ID Counterparty Trade Type  Trade Date  Maturity Date Date NotAmt1 1 NotAmt2 2 Long/Short  Option Style But Cal Stike Price —
SOUTHERN FxEuroOpt 128032014 1280g-2015  14Aug2015 7500000000  USD (E2O0000C00)  CNH SHORT EUROPEAN PUT 6.1600 {346872)

FINANCIAL, LLC
Subtotal (3 468 72)

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date Mot Amt Mot.Cey Mot Amit 2 Mot Cey2 Strike Price MTM{USD)

e PONEAL fwiRn UhFeb-200E 14,508,000 00) usD 48,0800 (858062 (6)
FINAMNGIAL, LLG

Subtotal: (BEE 92 G
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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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