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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 236 {573,685 05)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal (623 68500}

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  NotCcy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM(USD)
LN-B18753 SOUTHERN L_8187536L CALL 18.-0ec-2015 MIBBOCON  usD (4,168,000} 1.0000 (73 502 64)
FINANCIAL LLC
NY-618176 SOUTHERN TWTR N CALL 27-Jan- 2016 IBEEN00  usp 100,000 38 9667 48 5000 45 6704 13,463 1346 263 66
FINANCIAL GROUP
NG
Subtotal: 1,322,461.02

Settlernent Mot Cey Mot.Cey
Trade |D Counterparty Trade Type Trade Date  Maturity Date Date Mot.Amt 1 1 MNot.Amt 2 2 Long/ Short  Option Style Put/ Call Strike Price MTM{LSD)
1882224 S0OUTHERN FxEuralpl 12-Aug-2014 12-Aug-2015 14-Aug-2015 7500000000 USD {4562 000, 00000y ChH SHORT ELROPEAN PUT 6.1600 (703937
A34462395 FINARGIAL, LLG
Sublotal: 17 039 32

Counterparty

Statement 1D : 182208 _20150213_20150217_1

Ref. Entity Put/ Call Expiry Date Mot Amt Mot Cey Not.Amt 2 Het.Cey2 Strike Price MTM{USD)
612676 SOUTHERN TWTRN 01-Feb-2016 {3,396,620 00) usp 38 9662 {948 685 72)
FINANCIAL GROUP
INC
Subtotal: 1548 668 28

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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