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Trade ID Counterparty Trade Type  Ref. Entity Trade Date Eff. Date Maturity Date  BuySell MotAmt1 Mot Ceyl MotAmt2  MotCeoy? Rate Spread MTM(USD)

CTITOTS4M SOUTHERM CDSwapSay BRASCN 13-Jan-2015 14-Jan-2015 2-Mar-2020 SELL 10,000,000,00 usD 10,000 000 00 usph 1,0000 455 {1383 7o 08y
FINAMCIAL, LLC

Subiotal {1,340 ra10e;

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, 16,000 1.0000 (455 454 4]
FRANCIAL LLC

NY-618176 SOUTHERN TWTRH CALL 27-Jan-2016 3,896 F20.00 usp 100,000 38 5667 26,9400 525778 0.501 50,057 51
FRANCIAL, LLC

Subtotal: 351

Settlement Mot Cey hot.Cey
DealGroupl D Counterparty Trade Type Trade Date  Maturity Date Date Mat.Amt 1 1 Mot Amt 2 2 Long! Short  Option Style Put/ Call Strike: Price MTM{USD)
457117458/ SOUTHERN FxEurolpt 02-Jul- 2015 04-Jan-2016 06-Jan-2016 3000000000  EUR (52,000,000 00) S0 SHORT ELROFEAN FUT 1.0400 {135, 240.08)
1037233558 FINAMGIAL, LLG
437117458 SOUTHERN FxEuraCpl 02-Jul-2015 Odeoden-2016 06-Jan-2016 S000000000  EUR 158,200,000 00 usD LONG ELROPEAN CALL 1.1640 350,565 02
1037233558 FINANCIAL, LLC
45712650 SOUTHERN FrEurcOpl 02-Jul-2015 04-Jan-2016 06-lan-2016 2500000000  EUR (280000 UsD SHORT ELROPEAN PUT 1.0500 jr2d D438
1037255002 FINAMCIAL, LLC
4971 2690y SOUTHERN FxEurcOpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000 EUR (28,942 500 004 sh LOMG EURDFEAN CALL 1.1565 195532
1037255303 FINANGIAL, LLG

S —
Subtotal; 250 834 46
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