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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 BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 usph 1.0000 253 {663 658 15)
FINAMCIAL, LLC DERNMATIVE-
DEFSWAP

Sublotal

Counterparty Ref. Entity Put/ Call Expiry Date MotAmt  MNotCoy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM{USD)
SOUTHERN Lh_g1875360 CALL 18-Dec-2015 14 168 D0C 30y usp (4,468 000 1.0000 (52 335 54}
FINAMNCIAL LLC
SOUTHERN TWTR N CALL 27-Jan-2016 3,896 52000 usp 100,000 38 9662 342100 42 2481 2693 268 300 31
FIRANCIAL, LLC

Subtotal: pal

Settlement Net Cey Not.Cey
DealGrouplD  Counterparty Trade Type Trade Date  Maturity Date Date NotAmt1 1 NotAmt2 2 Long/ Short  Option Style Put Cail Stike i ——
m R FaEuroCpt 12-Aug2014 12A0g-2015 14-Aug-2015 7500000000  USD [E2O0000C00)  CNM O SHORT EUROPEAN PUT £.1600 140,185 70)
FINANCIAL, LLC
Subtotal: 103 165 20}

db Ticket Counterparty Ref. Entity Put! Call Expiry Date Mot Amt Mot.Cey Mot Amt 2 Mot.Coy2 Strike Price MTM{USD)

- SOUTHERN TWTR N 01-Feb-2016 {3,421 000 ) uso KERali 2 T30 45
FINAMCIAL, LLC

Subtotal: 222 730 45

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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