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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 CDSwapSov BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 usph {0000 43 {1,240 335 A5}
FIMAMCIAL, LLC

Subtotal:

db Ticket Counterparty Ref. Entity Puti Call Expiry Date NotAmt  NotCcy Quantity Sirike Price Spot Price  Implied Volatility Fair Price MTM(USD)
SOUTHERM LN_B18753BU CALL 18-Dec-2015 14 bE6 DG UsD (&, 160 GO 1.0000 (&7 B0 23)
FIRANCIAL LLT _
SOUTHERN TWTRHN CALL 27-Jan-2016 3,896 52000 LsD 100,000 38 5662 24 9900 565 G309 0,036 3571
FRAMCIAL, LLC
Subtotal: (24,368 Ti

Settlement Mot Cey hot.Cey

Deal GrouplD Counterparty Trade Type Trade Date  Maturity Date Date Mat.Amt 1 1 Mot.Amt 2 2 Long/ Short  Option Style Putf Call Strike Price MTRM{USD)
SOLUTHERN FaEurcCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000 EUR (F200000000)  UsD SHORT ELROPEAN PUT 1.0400 (48312 85)
FINANGIAL, LLC
SOUTHERN FxEuraOpl 02-Jul-2015 4 Jan-2016 06-Jan-2016 5000000000  EUR (5BO00000  USD LOMNG ELROPEAN CALL 1.1640 361663
FINANCIAL, LLG
SOUTHERN FxEurcOpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000  EUR (2R ush SHOAT ELROPEAN PUT 1.0500 143 288 )
FINANCIAL, LLC
SOUTHERN FrEurcOpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000  EUR {B32500y UsD LOMNG EUROPEAN CALL 1.1565 338408
FINANGIAL, LLC

Sublotal: |IE-|-E:|:| .:h:

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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