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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)
- SOUTHERN CREDIT BRASCH 13- Jan-2015 14-Jan-2015 I0-Mar-2020  SELL 10,000,000,00 LED 10,000,000 00 usn 1.0000 238 553 276 40)
FINAMCIAL, LLC DERNVATIVE-
DEFSWAP
Subtotal: (553 275 40

db Ticket Counterparty Ref. Entity Put/ Cail Expiry Date MotAmt  MotCoy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM(USD)
SOUTHERN LK_6187538L CALL 18-Dec- 2015 14 166 DG Oy usp {4 168 000 1.0000 {45 153 18}
FIRAMCIAL LLT
SOUTHERN TWTRH CALL 7. Jan-2015 3,886 52000 usp 100 000 38 9662 36.7200 41 8581 3503 355194 30
FIRNAMCIAL, LLC
Subtotal: 3404123

Settlement Mot Cey Mot.Cey
DealGreuplD Counterparty Trade Type Trade Date  Maturity Date Date Mat Amit 1 1 Mot Amt 2 2 Long/ Short  Oplion Style Putf Call Slrike Price MTM{USD)
SOUTHERN FaEuroCpl 12-Aug-2014 12-Aug-2015 14-Aug-2015 7500000000 USD {452 () GOG 0) CHH SHORT ELROPEAN PUT 6.1600 {360 52
FINAMCIAL, LLE
SOUTHERN FaEuraCpl 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000  EUR {2 MOCOCHE  usD SHORT ELROPEAN PUT 1.0400 PSR (05 Bd)
FINANCIAL, LLC
SOUTHERN FrEurolpt 02-Jul-2015 0d-Jan-2016 06-Jan-2016 5000000000 EUR {58, 200, B0 00y ush LOMNG ELROPEAN CALL 1.1640 465 485 93
FIMAMGCIAL, LLC
SOUTHERN FaEuroCpt 02-Jul-2015 0d-Jan-2016 05-Jan-2016 2500000000  EUR {26.230,000 00) ush SHORT ELROPEAN PUT 1.0500 (350 427 B2
FIMAMCIAL LLC
SOUTHERN FuEuroOpt 02-Jul-2015 04-Jan-2016 (6-Jan-2016 2500000000  EUR {28,642 500 00y ush LONG ELROPEAN CALL 11565 IR
FINANCIAL, LLC
Subtotal: (207 22 1
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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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