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SOUTHERN FINANCIAL, LLC

Sattlenent Mot.Cey Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mot.Amt 1 1 MNot.Amt 2 2 Long/ Short  Oplion Style Put/ Call Strike Price MTM{USD)
SOUTHERN FxEurgOpt 21 -Now- 2013 20-Mow-2014 25-Mow-2014 (o0 ush 101,000,000 Y SHORT ELROPEAN CALL 101.0000 {3556 54)
FINANCIAL, LLC
SOUTHERN FOneBarOneT 21-New-2013 20-Now-2014 25-Nov-2014 2100000, UsD 0 Y LONG EUROPEAN 0.0000 13989 85
FINANGIAL, LLG ouchOpt
SOUTHERN FxOneBarOnaT 21 M- 2013 20-ho-2014 25-Mow-2014 000G usD 0 Y LOMG EUROFEAN 0.0000 120723
FIMANCIAL, LLC auchOpl
SOUTHERN FrOneBarOnal 21-Now-2013 20-Now-2014 25-Now-2014 B000G UsD 0 oY LOMNG ELROPEAN 0.0000 1034153
FINARCIAL, LLC ouchCipt
SOUTHERN FxEuroOpt 17-Jan-2014 17-Apr-2014 21-Apr-2014 (00 usD 11,000,000.00 CAD SHORT ELROPEAN CALL 1.1000 (15061487
FINANCIAL, LLC
SOUTHERN FXOneBarEuro 17-Jan-2014 17-Apr-2014 21-Apr-2014 {0000 LD USD 11,300,000.00 CAD SHORT ELROPEAN CALL 1.1300 2452374
FINANGIAL, LLG Cpl
SOUTHERN FuEuralpl 3-dan-2014 (01-May-2014 (07-hay-2014 (OECEROn UsD 1,025,000 000 Y SHORT ELROPEAN CALL 102 5000 PRI
FINANCIAL, LLC
Sublotal: (2508 BET (1)
Total: {258 687 02)
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The valuation information set forth in this statement is provided subject o the terms and conditions set forth in the notes on the cover sheet
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