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SOUTHERN FINANCIAL, LLC

Trade ID 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 100000 00000 ush 1.0000 235 (54T 056 30
FINAMCIAL, LLC DERIVATIVE-
DEFSWAP
2ubiotal (857 035 30%

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  NotCcy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM(USD)

LIN-G1B753 SOUTHERN Lh_5187538U CALL 18-Dec- 2015 14 168 000 B0 usD (4,468 000} 1.0000 (97 572 44}
FIMAMCIAL LLC

WY-G18176 SOUTHERN TWTR M CALL 7. Jan-2015 3,886 52000 usp 100 000 38 5662 37 880D 42 TH2 50894 SR
FIMAMCIAL, LLC

Subtotal: 411,995 79

DealGrod ol Setfiement Net.Cey Not.Cey
IGrouplD nterparty Trade Type Trade Date  Maturity Date Date Mot Amt 1 1 Mot Amt 2 5 Long/ Short  Option Style Pul Cail Suika Pri MTM(USD)
{18824y SOUTHERN FxEuroCpl 12-Aug-2014 12-Aug-2013 14-Aug-20135 7500000000  USD (462 HN0CCH CMH SHOAT ELROPEAN PUT 6.1600 147575 )
834462306 FINANCIAL, LLCG

Subfotal: P47 579 85}

Statement 10

db Ticket Counterparty Ref. Entity Putl Gall Expiry Date Not Amt Not Gey Not Amt 2 Mot Cey2 Strike Price MTM(USD)

F12676 SOUTHERN TWTIRN 01Feb-2016 {5,465 000 00) usD 51 6600 1378 670 32
FINANGIAL, LLG

Subtotal: 137867032

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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