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SOUTHERN FINANCIAL, LLC

Trade ID Counterparty Trade Type Fef. Entity Trade Date Eff. Date Maturity Date BuySell Mot Amt 1 Mot.Ceyl Mot .Amt 2 Mot.Coy2 Rate Spread MTM{USD)
CTI70T54M SOUTHERMN CREDIT BRASON 13-Jan-2015 14-Jan-2015 20-Mar-2020 SELL 10,000, 000,00 uso 100000 000 00 L&D 1,0000 215 {514 242 58y
FIMAMCIAL, LLC DERMATIVE-
DEFSWAP
2ubiotal (514 262 98

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 i 168 000 30 usD (4,168 000} 1.0000 (108337 2}
FIRAMCIAL LLT

WY.B18176 SOUTHERN TWTR M CALL 7. Jan-2016 3,896 82000 usp 100,000 38 9662 50 8200 43 038 14255 1425 472 (3
FIMAMCIAL, LLC

Subtotal: 1,319,134 82

Dea Sefflement Nat. Cey Mot Cey
IGrouplD  Counterparty Trade Type  Trade Date  Maturity Date Date NotAmt1 1 NotAmiz 2 Long/ Short  Option Style ot Cal e P S
418822243 SOUTHERN FiEureOpl 12-A00-2014 12802015 14-Aug-2015 7500000000  USD (6200000000 CMH SHORT EUROPEAN PUT £.1600 147 F53 55
BAAAGTI06 FINANCIAL, LLC

Subtotal (4T 63 55

statement 1D - [

db Ticket Counterparty Ref. Entity Putl Gall Expiry Date Not Amt Not Gey Not Amt 2 Mot Cey2 Strike Price MTM(USD)

F12676 SOUTHERN TWTIRN 01Feb-2016 {6,001 (00 00) usD 50 0100 (7 643.70)
FINANGIAL, LLG

Subtotal: (77 543 0

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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