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SOUTHERN FINANCIAL, LLC

Sattlenent Mot.Cey Mot.Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mat.amt 1 1 Hot.Amt 2 2 Long/ Short  Opflion Style Put/ Call Strike Price MTM(USD)
SOUTHERN FrEuroCpt 21 -MNow-2013 20-Mow-2014 26-Mov-2014 (0000000 UsD 101,000,000 oy SHORT ELROPEAN CALL 1010000 (Ta R0 55
FINANCIAL, LLC
SOUTHERN FAOneBarOneT  21-Mow2M3  20-How-2014 25-hov-2014 [#1,00000;  USD 0 FY  LONG EUROPEAN 0.0000 21919
FINANCIAL, LLC nuchOpt
SOUTHERH FrOneBarOneT  21-Now203  20-Now-2014 25-hoy-2014 0000 usD 0 FY  LONG EUROPEAN 0.0000 146.15
FINANCIAL, LLC nuchOpl
SOUTHERN FAOneBarOneT  21-Nov213  20-Now-2014 25-Hov-2014 P1000ce UsD 0 FY  LONG ELROPEAN 0.0000 87.70
FINARCIAL, LLC ouchCipt
SOUTHERN FrEuraipl 12hug 2014 12A0g-2015 14-Aug-2015 7500000000  USD (E2OMO00000  CMH SHORT EURCPEAN BT 61600 (195 785 A5
FINANCIAL, LLC
Subtotal: (276127 34
Total: {276,127.34)

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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