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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 217 {508,867 §7)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal (808 84T 97}

db Ticket Counterparty Ref. Entity Fub Call Expiry Date NotAmt  MotCey Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM{USD)

LI-G18753 SOUTHERN LN_§187536L) CALL 18-Dec-2015 £4, 166 D00 000 LSO (4,468,000} 1.0000 (5 (7% Bd}
FINAMCIAL LLG

NY-B18176 SOUTHERN TWTRM CALL 27-Jan-2016 3,856 52000 usp 100,000 38 5662 432 397 68
FIAMCIAL, LLC

Subfotal: 368,250 04

Settliement Mot Coy Mot Cey
DealGrouplD 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 (30,1505
BI44623596 FINAMCIAL, LLE
Subtotal: (0,113 09

Statement ID : 182298_20150518_20150519_1

Counterparty Ref. Entity Put! Call Expiry Date Mot.Amt Not.Cey Mot Amt 2 Not.Cey2 Strike Price MTM{USD)

612676 SOUTHERN TWTRMN 01-Feb-2016 {5, 166 000 00) s 51 6600 1.440 547 23
FIRAMGIAL, LLC

Subtotal: 144054723

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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