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Trade IO

Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date BuySell Mot.amt 1 Mot.Ceyl Mot.Aamt 2 Mot.Cey2 Rate Spread MTM{USD)
CTIT0TS4M SOUTHERMN CREDIT BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 ush 1.0000 PAN| {552 070 £7)
FINAMCIAL, LLC DERIVATIVE-
DEFSWAP
2ubiotal (862 0T 67

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 (58 685 62
FINAMCIAL LLG

NY-B18176 SOUTHERN TWTRM CALL 27-Jan-2016 3,856 52000 usp 100000 38 5662 34 6900 417134 2957 205 751 00
FIAMCIAL, LLC

Subfotal: 22706538

DealGrot Seffiement Not. Cey Not Cey
IGrouplD  Counterparty Trade Type Trade Date  Maturity Date Date Nat.Ami 1 1 Mot Amt 2 2 Lang! Short  Option Style Put/ Call Strike Price MTM{USD)
el e FaEuroCpt 1ZAg 2014 12A0g-2015 T4-Aug-2015 7500000000  USD (45200000000)  CNH - SHORT ELROPEAN PUT 6.1600 110 887 )
834462306 FINAMCIAL, LLC

Subtotal: {10 887 93}

Statement ID : 182298_20150617_20150618_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 {3,641 000 (k) s 36.4100 17380688
FIRAMGIAL, LLC

Subtotal: 173,605 BB

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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