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SOUTHERN FINANCIAL, LLC

Trade ID Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date  BuySell Not.amt 1 Mot.Ceyl Mot Amt 2 Mot.Coy2 Rate Spread MTM{USD)
CTET0754M SOUTHERM CREDIT BRASCH 13-Jan-2015 14-Jan-2015 H-Mar-2020  SELL 10,000,000.00 UsD 10,000, 000,00 ush 1.0000 a (517 794 14)
FIMAMNCIAL, LLC DERMATIVE-
DEFSWAP
Sublotal (817 7T2E 14}

db Ticket Counterparty Ref. Entity Put/ Cail Expiry Date MotAmt  MotCoy 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 (& 57 B
FIMAMCIAL LLC

WY-G18176 SOUTHERN TWTR M CALL 7. Jan-2015 3,886 52000 usp 100 000 38 5662 37 5800 42370 4 522 482 15500
FIMAMCIAL, LLC

Subtotal: 401 58320

Dea Sefflement Nat. Cey Mot Cey
IGrouplD  Counterparty Trade Type  Trade Date  Maturity Date Date NotAmt1 1 NotAmiz 2 Long/ Short  Option Style ot Cal e P S
418822243 SOUTHERN FiEureOpl 12-A00-2014 12802015 14-Aug-2015 7500000000  USD (6200000000 CMH SHORT EUROPEAN PUT £.1600 145781 13)
BAAAGTI06 FINANCIAL, LLC

Subtotal (45 261 13)

Statement ID

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 1.408 474 71
FINANGIAL, LLG

Subtotal: 1408 474 71

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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