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SOUTHERN FINANCIAL, LLC

Sattlenent Mot.Cey Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mot amit 1 1 Mot .Amt 2 2 Long! Short  Oplion Style Put/ Call Strike Price MTM{USD)
SOUTHERN FrEuralpt 21-Now-2013 20-Now-2014 26-Mon-2014 D000 UsD 101,000,000 Y SHORT ELURDPEAN CALL 1010000 CHH500 10)
FINANCIAL, LLC
SOUTHERN FAOneBarOneT 21 M- 2013 20-Mon-2014 25-Moy-2014 (100000, UsD 0 P LOMNG EURDOPEAN 0.0000 1036317
FINANGIAL, LLG ouchOpl
SOUTHERN FAOneBarOnaT 21-Now-2013 20-Moy-2014 25-Now-2014 AmOoE  UsD 0 Y LOMNG EUROPEAN 00000 716033
FINANCIAL, LLC auchOpl
SOUTHERN FOneBarOnaT 21-Now-2013 20-How-2014 25-How-2014 (HONcE ush 0 Y LOMNG ELROPEAN 0.0000 4,806 83
FINANCIAL, LLC ouchCipt
SOUTHERN FuEuroOpt 06-Jun-2014 0B-5ep-2014 10-Sep-2014 1000000000  EUR 13,450,000 00y L&D SHORT ELROPEAN pPuIT 1.3450 (488435 78)
FINANCIAL, LLC
SOUTHERN FaEuroOpt 06-Jun-2014 (08-Sap-2014 10-5ep-2014 1000000000  EUR {13, 800,000 00 ush LOMNG EURDOPEAN CALL 1.3800 091343
FINANGIAL, LLG
Subtotal: {4 038 13
Total: {11,038.11)

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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