Trade IO

Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date BuySell Mot.amt 1 Mot.Ceyl Mot.Aamt 2 Mot.Cey2 Rate Spread MTM{USD)
CTIT0TS4M SOUTHERMN CREDIT BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 10,000 000 00 ush 1,0000 255 (O 482 (12
FINAMCIAL, LLC DERIVATIVE-
DEFSWAP
2ubiotal (T0Z 482 02%

db Ticket

Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  MotCey Cuantity Sirike Price Spot Price  Implied Volatility Fair Price MTM{USD)

LIN-G1B753 SOUTHERN Lh_5187538U CALL 18-Dec-2015 £4 168 000 30 UsSD (4,458,000} 1 0000 ey
FIMAMCIAL LLC

WY-B18178 SOUTHERN TWTRHM CALL 7. Jan-M16 3,806 52000 ush 100,000 90 %667 50,4200 451 14305 S
FIMAMCIAL, LLC

Subtotal: 1,377 21555

Settlernent Mot Cey Not.Cey

Trade IO Counterparty Trade Type Trade Date  Maturity Date Date Nat.Ami 1 1 Mot Amt 2 2 Long! Short  Oplion Style Put/ Call Strike Price MTM(USD)

Asszzeey SOUTHERN FiEureOpl 12-A002014  1200g-2015  14-Aug-2015 7500000000  USD (E2O0000C00)  CNH SHORT EUROPEAN PUT 1600 H4T4R08)
B344523%6 FINANCIAL, LLC

Subtotal: {14,715 08}

Statement ID : 182298_20150403_20150406_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 {5,00r 000 (KN s 500100 (40755 47)
FINAMNCIAL, LLC

Subtotal: {40, 22345

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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