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Trade IO

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 24 {561 48711)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal (FG1 487 11}

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  MotCey Cuantity Sirike Price Spot Price  Implied Volatility Fair Price MTM{USD)

LIN-B18753 SOUTHERN LW_E187536L CALL 18-Dec-2015 4, 168 D0 3y usD (4,168 000} 1.0000 (11,798.15)
FIMAMCIAL LLC

MY-B1B176 SOUTHERN TWTR M CALL 27-Jan-2016 3806 B20.00 usp 100,000 38 %662 51,3000 431374 14754 147535658
FIMAMCIAL, LLC

Subtotal: 1,373,556 83

Settliement Mot Coy Mot Cey
Trade ID Counterparty Trade Type Trade Date  Maturity Data Date Maot.Amt 1 1 Mot Amt 2 2 Long/ Short  Oplion Style Put/ Call Strike Price MTM{USD)
4183222 4% SOUTHERN FaEuroCpl 12-Aug-2014 12-Aug-2013 14-Aug-2013 7500000000 USD {452 () GOG 0) CHH SHORT ELROPEAN PUT 6.1600 11 TR SE)
BI44623596 FINAMCIAL, LLE
Subtotal: (117568}

Statement ID : 182208_20150415_20150416_1

Counterparty Ref. Entity Put! Call Expiry Date Mot Amt Mot.Cey Mot Amt 2 Mot Coy2 Strike Price MTM{USD)

612678 SOUTHERN TWIR N (1 Feb-2016 {5,00r 000 00) LsD 500100 (147 R 62
FIRAMGIAL, LLC

Subtotal: (127 063 66}

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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