Trade ID Counterparty  TradeType  Ref. Entity Trade Date  Eff Date  Maturity Date BuySell NotAmt1  MNotCeyl NotAmt2  MNotCey2 Rate Spread MTM(USD)

C7a70754M SOUTHERN CDSwapSov  BRASOV 13Jan2015  14.0an2015  20Mar2020  SELL 10,000,000.00 LSO 10,000,00000 LSD 10000 T (4,087 143 113
FINANCIAL, LLC

Subtotal A

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 (21 (5536
FRANCIAL LLC

NY-618176 SOUTHERN TWTRH CALL 27-Jan-2016 3,896 F20.00 usp 100,000 38 5667 28 6600 45 0379 0.226 22634597
FRANCIAL, LLC

Subtotal: 158161

Staterment 1D : 182288_20151105_20151106_1

Settiement Mot Cey Not. Cey
DealGroupl D Counterparty Trade Type Trade Date  Maturity Date Date Mat Ami 1 1 Not.Amt 2 2 Long/ Short  Option Style Put/ Call Strike Price MTM(USD)
457117 458/ SOUTHERN FxEuralpt 02-Jul-201% 04-Jan-2016 06-Jan-2016 5000000000 EUR {52,000 GO0 004 ush SHORT ELROPEAN PUT 1.0400 (285 552 18)
1037233558 FINANGIAL, LLG
497117438/ SOUTHERN FxEuraOpt 02-01-2015  Od-Jan-2016 06-Jan-2016 5000000000  EUR SB000000  USD  LONG £ a A . 2 187
1037233558 FINANCIAL, LLG ROPE
4571 2694 SOUTHERN FrEuroOpt 02-Jul-2015 0d-Jan-2016 06-Jan-2016 2500000000  EUR {20, 250 00 O 50 SHORT ELROPEAN PUT 1.0500 10 538 42
1037255502 FINANCIAL, LLC
497 26003 SOUTHERN FxEurcCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000 EUR {28 512 500 20 Ush LOMNG EUROPEAN CALL 1.1565 4389399
1037255503 FINAMGCIAL, LLG
Subtotal: (360024 74

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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