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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 (40 051 B0
710423459 FIMANCIAL, LLC
51644 SOLTHERN Fx ORTION 21-How-2013 20-ho-2014 25-hlov-2014 2100000, UsD o ey LOMG ELROPEAN 0.0000 1433682
710423461 FIMANGIAL, LLE
AFEIGA4 SOUTHERN Fx OFTIOH 21-How-2013 20-how-2014 25-hov-2014 {Moace  usD o ey LONG ELROPEAN 0.0000 1247038
T10423463 FINAMGIAL, LLC
WEIBAANE SOLTHERN Fal OETICH 21 -How-2013 20-How-2014 25-How-2014 [MoGce  usD o ey LOMNG ELROPEAN 0.0000 1077320
T10a23465 FINANCIAL, LLC
WTTRE SOLTHERN FX OFTION 17-Jan-2014 17-Apr-2014 21-Apr-2014 (000N UsD 1100000000  CAD  SHORT ELROPEAN CALL 1.1000 121361 7Y
737154817 FIMANGIAL, LLG
a7 SOUTHERN F OFTION 17-Jan-2014 17-Apr-2014 21-Apr2014 (000N UsD 1130000000  CAD  SHORT ELROPEAN CALL 14300 2344068
TaT154818 FINAMCIAL, LLC
381388504/ SOUTHERN FX OPTION I-Jan-2014  O1-May2014  O7-May-2014 (IO 0N  USD 1025000000 Y SHORT ELROPEAN CALL 102 5000 1151, 420 41)
745230011 FINANCIAL, LLC
Subtotal: (251 842 G}
Total; (251,842.66)
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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 sheet
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