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Trade ID Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date BuySell Mot.amt 1 MNot.Ceyl Mot.amt 2 Not.Coy2 Rate Spread MTM(UED)
- SOUTHERMN CREDIT BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 ush 1.0000 226 {550 702 31)
FINAMCIAL, LLC DERNMATIVE-
DEFSWAP
2ubiotal (550,719 31

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date Motamt  MNotCey Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM{USD)
SOUTHERN Lh_g1875360 CALL 18-Dec-2015 14 168 D0C 30y usp (4,468 000 1.0000 (82 181 &7}
FIRANCIAL LLC
SOUTHERN TWTRH CALL 27-Jan-2016 3,856 620 00 uso 100000 38 9662 373100 42 0087 4 626 4G5 23
FIRANCIAL, LLC
Subtotal: 360,369 56

rou Con Sefflement Not.Cey Not.Cey
DealGrauplD nterparty Trade Type Trade Date  Maturity Date Date Nat.Ami 1 1 Mot Amt 2 2 Long/ Short  Option Style Put Call Strike Pr MTM(USD)
- SOLTHERN FxEumlipl 12-Aug-2014 12-Aug-20135 14-Aug-20135 7500000000 LSO (SE2OL0CHD CWNH SHORT ELROPEAN PUT £.1600 134 (530 58)
FINANCIAL, LLG
Subtotal: (34,030 99

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

- SOUTHERN TWTR N 01-Feb-2016 {5, 166 000 1) uso 51 6600 1,436 608 78
FINAMCIAL, LLC

Subtotal: 1,43 608 7R
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