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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)
_ SOUTHERMN CREDIT BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 ush 1.0000 251 (652 431 44)
FINAMCIAL, LLC DERNMATIVE-
DEFSWAP
Subltotal: (652 531 44%

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  MotCey Cuantity Sirike Price Spot Price  Implied Volatility Fair Price MTM{USD)
SOUTHERN LH_§1875380 CALL 18-Dec-2015 i 168 000 O usD {4,166 DO 1.0000 (55 041 10
FIRAMCIAL LLT
SOUTHERN TWTR M CALL 7. Jan-2016 3,896 82000 usp 100,000 38 %662 355200 43 5589 333 332 3658
FIRNAMCIAL, LLC
Subtotal: 273,364 49

ou Counterp ype ! Mot Cey Net.Cey
- nterparty Trade T Trade Date  Maturity Date Date Mat. Ami 1 1 Mot Amt 2 2 Long/ Short  Option Style Put/ Call Strike Price MTM{LSD)
SOUTHERN FxEuraCpl 12-Aug-2014 12-Aug-20135 14-Aug-20135 7500000000  USD (4E200000C00)  CNH SHORT ELROPEAN PUT 51RO 4595 74
FINANCIAL, LLC
SOUTHERN FxEurolpl 02-Jul-2015 Od-Jan-2016 06-Jan-2016 5000000000  EUR E200000000  USD SHOAT £ . . 1 e
FINANCIAL, LLG
SOUTHERN FxEuralpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000 EUR {FB20000000)  USD LONG ELROPEAN CALL 11640 517560 18
FINANGIAL, LLC
SOUTHERN FaEuroCpl 02-Jul-2015 0d-Jan-2016 06-Jan-2016 2500000000 EUR [25.25000000y  USD SHORT EUROPEAN cur . -
FIMANCIAL, LLC
SOUTHERN FufuroOpt 02-Jul-2015 04 Jan-2016 (6-Jan-2016 2500000000  EUR {28 542,500 00 USD LONG £ i N N .
FINANCIAL, LLG
Subtotal: {455 A4 30
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