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Trade ID

Counterparty Trade Date

Trade Type Ref. Entity Eff. Date Maturity Date BuySell Mot.amt 1 Mot.Ceyl Mot.Aamt 2 Mot.Cey2 Rate Spread MTM{USD)
- SOUTHERMN CREDIT BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 usph 1.0000 232 (579 334 B1)
FINAMCIAL, LLC DERIVATIVE-
DEFSWAP
2ubiotal (870,334 81

db Tickat Counterparty Ref. Entity Put/ Cail Expiry Date MotAmt  MNotCey Quantity Strike Price Spot Price  mplied Volatility Fair Price MTM{USD)
SOUTHERN Lh_61875360 CALL 18-Dec-2015 44 166 000 Iy usD (4,168,000 1.0000 (51 401 30
FIRAMNCIAL LLC
SOUTHERN TWTR N CALL 2-Jan-2016 3,856 52000 uso 100,000 38 9662 353700 41 9741 m e
FINANCIAL, LLC
Subtotal: 26062059

rou Con Sefflement Not.Cey Not.Cey
DealGroupl D nterparty Trade Type Trade Date  Maturity Date Date Mat Amt 1 1 Mot Amt 2 2 Long/ Short  Option Style PuY Call Sirike P MTM(USD)
SOUTHCRN FxEurcCpt 1202014 12Aug-2013 14-Aug-2015 7500000000  USD (4200000000 CNH SHORT EUROPEAN PUT 6.1600 {40879 34
FINANCIAL, LLC
Subtotal: {10 657 34y

Staternent |0 : 182208_20150623_20150624_1

Counterparty Ret. Entity Put/ Call Expiry Date Not Amt Mot Cey Not.Amt 2 Not Cey2 Strike Price MTM(USD)

e SOUTHERN TWTRN 01-Feb-2016 {3,541 000 10) usD 3 4100 106,172 67
FINANCIAL, LLC

Subtotal 106 172 67

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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