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Trade ID Counterparty Trade Type  Ref. Entity Trade Date Eff. Date Maturity Date  BuySell NotAmt1  Not.Ceyl NotAmt2  Not.Cey2 Rate Spread MTM(USD)
CTAT0754M SOUTHERN CREDIT BRASOV 13Jan2015  14-Jan-2015 0Mar-2020  SELL 10,000,000,00 UsSD 10,000,000.00 usDh 1.0000 197 {455 753 £5)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal 456,793 65

Settlerment Mot.Coy Mot Cey
Trade |D Counterparty Trade Type Trade Date  Maturity Date Date Mot.Amt 1 1 Mot.Amt 2 2 Long/ Short  Option Style Put/ Call Strike Price MTM{LISD)
882y SOUTHERN FxEurapl 12-Aug-2014 12-Aug-20N% 14-Aug- 25 7500000000  UsD {02 000 D00 By ChH SHORT ELRDPEAN PUT 6.1600 4531503
B34462395 FINAMCIAL, LLC
Sublotal: (45 31005

Statement ID : 182298 _20150122_20150123_1

SeMtlernent Mot Coy
Trade ID Counterparty Trade Type Trade Date  Maturity Date Date Long! Short  Opfion Style  Put/ Call Ref. Entity MotAmt1 1 Strike Price MTM{USD)
454197685 SOUTHERM CommaoditySwapid: 13-Jan-2015 13-lan-2016 15-Jan-2016 SHORT VOLSS_CL_USD COGEGECEL  UsD 255 8709 302 570 67
SI601751 FINAMNCIAL, LLC
Subfotal: 382 57067
Total: (108,538.01)

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

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e)
CONFIDENTIAL

DB-SDNY-0115694
SDNY_GM_00261878
EFTA01456490



