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Statement D : 182208_20140806_20140807_1

Settherment Mot Cey Mot Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date NotAmt1 1 Not.Amt 2 2 Long/ Short  Option Style Put/ Call Strike Price MTM(USD)
653644360 SUOLTHERN FxEuroOpt 1-Now-2013 20-How-2014 25-Mow-2014 1 000 Q00 00 Uz 101,000,000 Y SHOHT ELROPEAN CALL 101.0000 (R T
T10423450 FINANCIAL, LLC
255364438 SOUTHERN FXOneBarOneT 21-Noww-2013 20-Now-2014 25-Nov-2014 {21.000.00} ush 0 Y LOMNG EUROPEAN 0.0000 594474
7104234561 FINAMGIAL LLC ouchOpt
56364438 SOUTHERN FXOneBarOnaT 21-How- 2013 20-how-2014 25-Mow-2014 {21,000 GG} Ush 0 Y LOMNG ELROPEAN 0.0000 3830 92
710423463 FIMAMCIAL, LLC auchOpt
Jo53644 360 SOUTHERN FrOneBarOnaT 21-Moy-2013 20-How-2014 25-How-2014 {31 006 G Ls0 0 oY LOMNG ELROPEAN 0.0000 247753
T10423465 FINANCIAL, LLC ouchOpt
4073381317 SOUTHERN FaEuraOpl 06-Jun-2014 0B-Sep-2014 10-5ep-2014 1000000000  EUR (1345000000 UsD SHORT EUROPEAN PUT 1.3450 {125,187 34)
BlGA24240 FINANCIAL, LLC
407339131f SOUTHERM FrEuroOpt 06-Jun-2014 08-5ep-2014 10-5ep-2014 1000000000  EUR {13 800 GO0 00y ush LOMNG ELROPEAN CALL 1.3800 5466 88
BG424264 FINAMGIAL, LLG
Subtotal: (132 572 25;
Total: (132,572.25)

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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