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SOUTHERN FINANCIAL, LLC

Trade ID Counterparty Trade Type  Ref. Entity Trade Date Eff. Date Maturity Date  BuySell NotAmt1  Not.Ceyl NotAmt2  Not.Cey2 Rate Spread MTM(USD)

CTAT0754M SOUTHERN CDSwapSov BRASOV 13Jan2015  14-Jan-2015 0Mar-2020  SELL 10,000,000,00 UsSD 10,000,000,00 usDh 1.0000 %1 i1,037 03287
EINANCIAL, LLC

Subtotal 1,037 D32 47

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date MotAmt  Mot.Cey Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM{USD)

Lhe616753 SOUTHERN LN_61875360 CALL 18-Dec-2015 14, 165 DU 00 USD 4, 16,600 1.0000 [ 378 25)
FRANCIAL LLC

NY-618176 SOUTHERN TWTRH CALL 27-Jan-2016 3,896 F20.00 usp 100,000 38 5662 27.4100 45 538 0,557 55,658 08
FINAMCIAL, LLC

Subtotal: 280 B3

statement ID - [

Settlement Mot Cey hot.Cey

DealGrouplD Counterparty Trade Type Trade Date  Maturity Date Date Mot.Amt 1 1 Mot.Amt 2 2 Long! Short  Option Style Putf Call Strike Price MTRM{USD)
457117408/ SOUTHERN FxEuroCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000  EUR {52, 000, DO Y Ush SHORT ELROPEAN PUT 1.0400 (173537 50)
1037233558 FINAMGIAL, LLG
457117458 SOUTHERN FxEumpl 02-Jul-2015 Od-Jan-2016 06-Jam-2016 5000000000  EUR (58,200,000 00 ush LONG ELROPEAN CALL 1.1640 353 558 52
1037233558 FINAMCIAL, LLC
4571 2659 SOUTHERN FxEuraOpl 02-Jul-2015 0d-Jan-2016 06-Jan-2016 2500000000  EUR (252000000 UsD SHORT ELUROPEAN PUT 1.0500 1R 207 )
1037255500 FINAMCIAL, LLC
497 26003 SOUTHERN FxEuroCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000 EUR {28 512 500 20 ush LOMNG EURDPEAN CALL 1.1565 330ara s
1037255303 FINAMGIAL, LLG

Subtotal: 7806021

The valuation information set forth in this statement is provided subject to the terms and conditions set forth in the notes on the cover shest
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