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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  Optien Style Put/ Call Strike Price MTM{USD)
WAIGA SOLITHERN FxEuroCpt Moy 2013 20-How-2014 25-How-2014 (0000 ush 101,000,000 FY SHORT ELROPEAN CALL 101.0000 {30,278 16)
T10423450 FINANCIAL, LLC
IEEIEAAN SOUTHERN FXOneBarOneT  21-Now213  20-New-2014 25-Hav-2014 {21,00000)  USD 0 PY  LOMNG EUROPEAN 0.0000 1437356
7104234561 FINAMGIAL LLC ouchCipt
56364438 SOUTHERN FXOneBarOnaT 21-How- 2013 20-how-2014 25-Mow-2014 {21,000 GG} Ush 0 Y LOMNG ELROPEAN 0.0000 12,447 48
710423463 FIMAMCIAL, LLC auchCipt
G443 SOUTHERN FrOneBarOneT  21-Mow23  20-Now-2014 25-Nov-2014 {Moce  usD 0 PY  LONG ELROPEAN 0.0000 1063238
T10423465 FINANCIAL, LLC ouchCipt
TTRITRM SOUTHERN FaEuralpt AT-Jan-2014 17-Apr-2014 21-Apr-2014 (1000000000  USD 1100000000  CAD  SHOAT EUROPEAN CALL 1.1000 (138,940 35)
TaT 54817 FINANCIAL, LLC
J7TaTeay SOUTHERN F¥OneBarEuro AT-Jan-2014 17-Apr-2014 21-Apr-2014 {400 (AT KR ) ush 11,300,000.00 CAD SHORT ELROPEAN CALL 1.1300 17 682 85
737154818 FINAMGIAL, LLG Ol
331388504/ SOUTHERN FaEuraCpl A-Jan-2014 01-May-2014 (07 -May-2014 £ 30 00G R Ush 1,025,000,000 Y SHORT ELROPEAN CALL 102 5000 1Ay
T45230011 FINAMCIAL, LLE

Sublotal: (245 7159%)

Total: {245,715.91)
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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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