Trade ID Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date  BuySell Not.amt 1 Mot.Ceyl Mot Amt 2 Mot.Coy2 Rate Spread MTM{USD)
CTET0754M SOUTHERM CREDIT BRASCH 13-Jan-2015 14-Jan-2015 H-Mar-2020  SELL 10,000,000.00 UsD 10,000, 000,00 ush 1.0000 211 (520974 14)
FIMAMNCIAL, LLC DERMATIVE-
DEFSWAP
Sublotal (820378 14}

rade Sethament Not.Cey Not Cey
T n] Counterparty Trade Type Trade Date  Maturity Date Date MotAmt 1 1 MNot.Amt 2 2 Long/ Short  Option Style Putl Call Sikm P MTM(USD)
HBERZ24Y SOUTHERN FxEuroOpl 124032014 124h0g-2015 14-hug-2015 7500000000  USD (A2 00000000)  CNH O SHORT ELROEEAN ouT 51 e
344627306 FINANCIAL, LLC 500

Subtotal: (65 P35 14

Statement ID : 182298 _20150128_20150129_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 258 627 72
SI601751 FINAMNCIAL, LLC
Subfotal: 258 627 72
Total: (332,082.56)

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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