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SOUTHERN FINANCIAL, LLC

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)
B coUTHERN CREDIT BRASCH 13- Jan-2015 14-Jan-2015 I0-Mar-2020  SELL 10,000,000,00 LED 10,000,000 00 ush 1.0000 937 {556,088 £4)
FINAMCIAL, LLC DERNVATIVE-
DEFSWAP
2ubiotal: (556,082 64%

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  NotCcy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM(USD)
SOUTHERN Lh_G1875360 CALL 18.Dec-2015 MABSOOCON  UsSD {4456, 000) 1.0000 55 505 67)
FINANCIAL LLC
SOUTHERN TWTRHN CALL 27-Jan- 2016 IRGEEN000 usp 100,000 38 9667 36,7200 43 0829 3369 335 918 84
FINANCIAL, LLC
Subtotal 2681 41317

Settlement Mot Cey Mot.Cey
DealGreuplD Counterparty Trade Type Trade Date  Maturity Date Data MNat Amt 1 1 Mot Amt 2 2 Long/ Short  Oplion Style Put! Call Strike Price MTM{USD)
SOUTHERN FaEuroCpl 12-Aumg- 2014 12-Aug-2015 14-Aug-2015 75,000 000.00 Ush {452 00 GGG ) CHH SHORT ELROPEAN PUT 6.1600 {7 85851)
FIMAMCIAL, LLC
SOUTHERN FrEuralpl 02-Jul-2015 04-Jam-2016 D6-Jan-2016 50,000 000.00 EUR {52 (0 000G 00y Lsn SHORT ELROPEAN PUT 1.0400 26267 M1
FINAMNCIAL, LLC
SOLTHERM FaEurcOpt 02-Jul-201% 0d-Jan-2016 06-Jan-2016 50,000.000.00 ELR {58,200 GO0 00) =0 LOMNG ELROPEAN CALL 1.1640 287534
FINAMCIAL, LLC
SOUTHERN FaEuraOpt 02-Jul-2015 04-Jan-2016 05-Jan-2016 25,000 000 00 ELR {26, 250,000 00) Lsh SHORT EUROPEAN PUT 1.0500 2199685
FINAMCIAL LLC
SOUTHERN FuEuroOpt 02-Jul-2015 04-Jan-2016 (6-Jan-2016 /00000000  EUR {28 G427 500 00y sn LOMG ELRDEEAN CALL 11565 |4 73576
FINANCIAL, LLC
Subtotal: 83,366 45
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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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