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 237 {585, B0G B5)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal 586, 893 85

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

LIN-B18753 SOUTHERN LW_E187536L CALL 18-Dec-2015 4, 168 D0 3y usD (4,168 000} 1.0000 (06,711 44)
FIMAMCIAL LLC

MY-B1B176 SOUTHERN TWTR M CALL 27-Jan-2016 3806 B20.00 usp 100,000 38 %662 AT A400 420454 5133 513,301 .81
FIMAMCIAL, LLC

Subtotal: 408 530 37

DealGrot Seffiement Not. Cey Not Cey
IGrouplD  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)
41882224 SOUTHERN FEuroCpt 12-Aug-2014 12-Aug-20135 14-Aug-20135 7500000000  UsD (452000000 ChH SHORT EUROPEAN PUT 6.1600 g ar
834457308 FINANCIAL, LLC

Subtotal: P46 813 33

Staternent |0 : 182208_20150501_20150504_1

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

612676 SOUTHERN TWTRMN 01-Feb-2016 {5, 166 000 00) s 51 6600 132870312
FIRAMGIAL, LLC

Subtotal: 1,362 670.32

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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