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Statement 1D : 182298_20141022_20141023_1

Settherment Mot Cey Mot Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Mat.ami 1 1 Mot Amt 2 2 Long/ Short  Optlien Style Putf Call Strike Price MTM{USD)
IFEIRL4 3 SOUTHERN FrEuralpt 21-Now-2013  20-Now-2014 25-Now-2014 (1H000M0N  usD 101000000 Y SHORT EURCPEAN CALL 1010000 150.016.5)
10423459 FINANGIAL, LLC
IWEIBAAIE SOUTHERN FXOneBarOrneT  20-Now2M3  20-New-2014 25-How-2014 {2100000)  USD 0 P LONG ELROPEAN 0.0000 2070
710423451 FINANCIAL, LLC ouchCpt
3563644360 SOUTHERN FAOneBarOneT — 21-Mow2M3  20-hov-2014 25-Neow-2014 Ao usD 0 P LONG ELROPEAN 0.0000 12059
10423453 FINANCIAL, LLC ouchOpt
IEEIGHAIE SOUTHERN FAOneBarOneT  21-Nov213  20-Now-2014 25-Nov-2014 {Mo0cE  ush 0 PY  LONG ELROPEAN 0.0000 B9.16
710423465 FINANCIAL, LLC ouchOpt
HAA204Y SOUTHERN FEurOpt 12:Aug- 2014 12:80g-2005 14-Aug-2015 7500000000  USD (4E200000000)  CMH SHORT ELROPEAN BT 51600 (270,455 8
BA4462306 FINANCIAL, LLC
Subtotal: (2 081 1}
Total; (328,081.71)

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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