06 Jan 2016
Page 2 Of 2

Trade 1D 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 451 {1.304,204 25,

FINAMCIAL, LLC
Subtotal: {1,304 404 45

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 21,9200 810679 0.003 30451
FINANCIAL, LLC

Subfotal: 45

db Ticket Counterparty Ref. Entity Pul/ Call Expiry Date Not Amt Not Cey Nob.Amt 2 Not.Cey2 Strike Price MTM(USD)

. SOUTHERN TWIRN 01 Feb-2016 {2 253,000 00) usD 22 5300 §1.440 80
FINANCIAL, LLC

Sublotal: 61,440 80

Settlement Mot.Cey Mot Ceoy
DealGroupl D Counterparty Trade Type Trade Date Maturity Date Date Mot.Amt 1 1 Mot.Amt 2 2 DBPays DBReceives BuySell MTM(USD)
SOUTHERM FXMDF 30-0ct-2015 02-Aug-2016 (4-Aug-2016 {1,200, 000 G0 JPY 11,540 400 000,00 KRW [£59 547 &)
FINARCIAL, LLC
e e
Subtotal: (448 217 36
Total: {1.691,776.90)
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