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Trade | Counterparty Trade Type  Ref. Entity Trade Date Eff. Date Maturity Date  BuySell NotAmt1  Not.Ceyl NotAmt2  Not.Cey2 Rate Spread MTM(USD)
SOUTHERN CDSwapSov BRASOV 13Jan2015  14-Jan-2015 0Mar-2020  SELL 10,000,000,00 UsSD 10,000,000,00 usDh 1.0000 47 1,290 727 62
EINANCIAL, 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 21,3900 85 8687 0.003 24772
FINANCIAL, LLC

Subfotal: 24772

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 M451427
FINANCIAL, LLC

Sublotal: 11451427

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 (o7 550 (d)
FINARCIAL, LLC
e e
Subtotal: (571 853 04)
Total; (1,749,824 67)

Statement ID : 182298_20160106_20160107_1

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