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Settherment Mot Cey Mot Cey

Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mat.Amt 1 1 Mot Amt 2 2 Long! Short  Option Style Put/ Call Strike Price MTM{LSD)

e e SOUTHERN FX OPTION 21-How-2013 20-Hew-2014 26-Mow-2014 (000 0n  ush 01000000 By SHORT ELROPEAN CALL 101,0000 (50 27T OB
710423459 FINANCIAL, LLC

51644 SOLTHERN Fx ORTION 21-Mew-2013 20-how-2014 25-Hew-2014 2100000,  USD o Py LONG EUROFEAN 0.0000 1213347
710423461 FIMANGIAL, LLE

J56364436 SOUTHERN Fx OPTION 21 -Now-2013 20-Nov-2014 25-Nov-2014 (oMo ush 0 oY LOMG ELROPEAN 0.0000 1056483
T10423463 FINAMGIAL, LLC

K SOUTHERN Fi OFTION 21-How-2013 20-How-2014 25-Nov-2014 MO UsD o ey LOMNG ELROPEAN 0.0000 6,148 &1
T10a23465 FINANCIAL, LLC

WTTRE SOUTHERN F OPTION 17-Jan-2014 17-Apr-2014 21-Apr-2014 (000000 UsD 1100000000  CAD  SHORT ELROPEAN CALL 1.1000 [e15 Bom 6h)
737154817 FIMANGIAL, LLG

T TS SOUTHERN Fx ORTION A7-Jan-2014 17-Apr-2014 21-Apr-2014 (00000 UsD 1130000000  CAD  SHORT ELROPEAN CALL 14300 7743950
TATI54818 FIMANGIAL, LLE

— e

Subtotal: (156 HES B8

Total; {156,809.69)
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The valuation information set forth in this statement is provided subject to the terms and conditions set forth in the notes on the cover sheat
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