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SOUTHERN FINANCIAL, LLC

Trade ID Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date BuySell Mot.amt 1 Mot.Ceyl Mot.Aamt 2 Mot.Cey2 Rate Spread MTM{USD)
CTIT0TS4M SOUTHERMN CREDIT BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 ush 1.0000 303 (83T 672 70
FINAMCIAL, LLC DERIVATIVE-
DEFSWAP
2ubiotal (837 672 7O

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  MotCey Cuantity Sirike Price Spot Price  Implied Volatility Fair Price MTM{USD)

LNA16753 SOUTHERN LW_E187536L CALL 18-Dec-2015 4, 168 D0 3y usD (4,168 000} 1.0000 (B9.2H2 14)
FIMAMCIAL LLC

MY-B1B176 SOUTHERN TWTR M CALL 27-Jan-2016 3806 B20.00 usp 100,000 38 %662 295000 49 7358 1.3 133 (82 42
FIMAMCIAL, LLC

Subtotal: 6387035

Statement 1D : 182298_20150810_20150811_1

Mot Cey

DealGrouplD Counterparty Trade Type Trade Date  Maturity Data Date Mat.Ami 1 1 Mot Amt 2 2 Long/ Short  Oplion Style Put/ Call Strike Price MTM{USD)
TTERZZ24Y SOUTHERN FaEurnOpl 12-Aug-2014 12-Aug-20135 14-Aug-20135 7500000000  USD (45200000000 CNH SHORT EUROPEAN PUT 6,1600 000
BR4452705 FINANCIAL, LLC
457117458 SOUTHERN FxEurcCpt 02-4l-2015  Od-dan-2016 06-Jan-2016 5000000000  EUR {E200000C2)  USD  SHORT EUROPEAN PUT 1.0400 (43 (8%
1037233058 FINANCIAL, LLC
49717458/ SOUTHERN FaCurcOpt 02-Jul-2015 Od-Jan-2016 06-Jan-2016 5000000000 EUR {(fB20000000y  USD LONG EUROPEAN CALL 11640 343835
1037233559 FINANCIAL, LLC
4971 2699 SOUTHERN FaEuroOpl 02-Jul-2015 Od-Jan-2016 06-Jan-2016 2500000000 EUR {2625000000)  USD SHORT EUROPEAN PUT 1.0500 {285,159.06)
1037255602 FINANCIAL, LLC
45712600% SOUTHERN FrEuroOpt 02-Jul-2015 0d-Jan-2016 06-Jan-2016 2500000000  EUR (2B 250000y USD LOMG EUROPEAN CALL 1.1565 2303 34
1037255503 FINANCIAL, LLC

Subtotal: (151 641 84}

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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