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Counterparty Ref. Entity Put/ Call Expiry Date Mot Amt

Mot Coy

Not.Amt 2

Mot.Coy2 Strike Price

MTM(USD)

SUUTHERN
FIMAMCIAL, LLC

TWTR M {1 Feb-2016 (3,134,000 00)

L0

313400

Subtotal:

HRETTY

268.571.19

Statermaent |D : 182298_20151105_20151106_1

Settlement : Not.Cey
DealGrouplD Counterparty Trade Type Trade Date Maturity Date Date Mot.Amt 1 1 Mot.Amt 2 2 DBPays DBEReceives BuySell MTM{USD)
SOLUTHERM FXMDF 30-Cecr-2015 (2-#ug-2016 04-Aug-2016 11,2400, 000 000 JPY 11,540 400,000.00 KRW 140 264 55
FINAMCIAL, LLC
Subtotal; 140,264 55
Total: (1,025,749, %0}

The valuation infarmation set forth in thes statement is provided subject to the terms and conditions set forth in the notes on the cover sheet
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