25 Jun 2015
Page 2 Of 3

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 Uspn 1,0000 24 {514 517 B5)
FIMAMCIAL, LLC DERMATIVE-
DEFSWAP
2ubiotal (614,817 G6%

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 165 580 o)
FIRAMCIAL LLT

WY.B18176 SOUTHERN TWTR M CALL 7. Jan-2016 3,896 82000 usp 100,000 38 9662 36,1700 EARIL] 3025 02 5 0
FIMAMCIAL, LLC

Subtotal: 236583 1

Dea Sefflement Nat. Cey Mot Cey
IGrouplD  Counterparty Trade Type  Trade Date  Maturity Date Date NotAmt1 1 NotAmt2 2 Long/ Short  Opticn Style Put Cal Stike Pr MTMUSD)
418822243 SOUTHERN FiEureOpl 120002014 128ug-2015  14-Aug-2015 7500000000  USD (6200000000 CMH SHORT EUROPEAN PUT 51800 4201 881
BAAAGTI06 FINANCIAL, LLC

Subtotal (14,291 88}

statement 1D - I

db Ticket Counterparty Ref. Entity Put! Call Expiry Date Mot.Amt Mot.Cey Mot Amt 2 Mot Cey2 Strike Price MTM{USD)

612676 SOUTHERN TWTRMN N-Feb-2016 {3641 00 D) uso 354100 126 267 13
FIRaMCIAL, LLC

Subtotal 126 267 13

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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