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db Ticket Counterparty Ref. Entity

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 1.0000 419 {1,158 530,10
FINAMCIAL, LLC
Subtotal:

Putl Call Expiry Date NotAmt NotCey Quantity Sirike Price Spot Price  Implied Volatility Fair Price MTM(USD)

- SOUTHERN TWTRN CALL 27-Jan-2016 IREEN00 usD 100,000 38 9662 280243
FIRANCIAL, LLC

Subfotal: 2802 43

Settlement Mot.Cey Mot.Cey

DealGrouplD Counterparty Trade Type Trade Date  Maturity Date Date Mat.Amt 1 1 Mot.Amt 2 2 Long! Short  Option Style Putf Call Strike Price MTR{LS0)

SOUTHERN FaEurolpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000 EUR {52 (X GO O usn SHORT EUROPEAN PUT 1.0400 {23278 S0
FINANCIAL, LLC

SOUTHERN FuEurcCpt 02-Jul-2015 (4-.Jan-2016 06-Jan-2016 5000000000 EUR {58, 21,000 0 usn LOMG EUROPEAN CALL 1.1640 T2 30
FINARCIAL, LLC

SOUTHERN FxEuraCpt 02-Jul-2015 (4-Jan-2016 (6-Jan-2016 2500000000  EUR (26, 260,000.00) usn SHORT EUROPEAN PUT 1.0500 {22.138.88)
FINANCIAL, LLC

SOUTHERN FaEuralpl 02-Jul-2015 04-Jan-2016 05-Jan-2016 2500000000 EUR {28.912,500 00 Ush LONG EURDPEAN CALL 1.1565 6,628 97
FINANGIAL, LLC

Subtotal: (31,547 63

db Ticket Counterparty Ref. Enfity Put/ Call Expiry Date Mot Amt Mot Cey Not Amt 2 Mot Coy2 Strike Price MTM{USD)
e SOUTHERN TWIRN 01-Feb-2016 2,540,600 00) usD 25 4000 109,490 80
FINAMCIAL, LLC

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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