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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)
_ SOUTHERN CDSwapSov BRASCV 13Jan2015  14-Jan2015 0-Mar-2020  SELL 10,000,000.00 UsD 10,000,000.00 UsD 1,0000 420 1,194 569 52
FINANCIAL, LLC
Subtotal:

db Ticket Counterparty Ref. Entity 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 23,9500 64 7472 0.028 2758.40

FINANGIAL, LLC
Subfotal: 2,758 40

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 FxEuroCpl 02-Jul-2015 0d-Jan-2016 06-Jan-2016 5000000000 EUR {S2ON0EDT USD SHORT ELROPEAN PUT 1.0400 [H4R3 A1)
FINANCIAL, LLC

SOLTHERN FxEumalpt 02-Jul-2015 0d-Jan-2016 05-Jan-2016 5000000000 ELR (SRAGO000T  USD LONG ELROPEAN CALL 1.1640 2 JfA 95
FINANCIAL, LLG

SOUTHERN FxEumipl 02-Jul-2015 Od-Jan-2016 06-Jan-2016 2500000000  EUR (PEI/O00000  USD  SHORT ELROPEAN PUT 1.0600 (15 560 55)
FIMAMNCIAL, LLC

SOLUTHERN FxEumaOpl 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000 EUR (2BM250000y USD  LONG ELROPEAN CALL 1.1565 2,788 15
FIMANCIAL, LLC

Subiotal: {26 035, 16y

Statement 1D : 182298_20151215_20151216_1

db Ticket Counterparty Ref. Enfity Put/ Call Expiry Date Mot Amt Mot Cey Not Amt 2 Mot Coy2 Strike Price MTM{USD)
- SOUTHERN TWIRN (H-Feb-2016 2,540,000 00) LsD 25 4000 145,911 49
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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