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SOUTHERN FINANCIAL, LLC

Trade ID Counterparty Trade Type  Ref. Entity Trade Date Eff. Date Maturity Date  BuySell NotAmt1  Not.Ceyl NotAmt2  Not.Cey2 Rate Spread MTM(USD)
CTAT0754M SOUTHERN CREDIT BRASOV 13Jan2015  14-Jan-2015 0Mar-2020  SELL 10,000,000,00 UsSD 10,000,000,00 usDh 1.0000 247 {579,086 54)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal (620,085 54}

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  NotCcy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM(USD)

LN-B18753 SOUTHERN L_8187536L CALL 18.-0ec-2015 MIBBOCON  usD (4,468,000} 1.0000 {48 508 31}
FINANCIAL LLC

NY-E18176 SOUTHERN TWTR N CALL 27-Jan- 2016 IRGEEN000 usp 100,000 38 9667 35 6600 417208 3087 20873033
FINANCIAL, LLC

Subtotal 250,134 12

Settlement Mot Cey Not Cey
DealGrouplD  Counterparty Trade Type Trade Date  Maturity Date Date Mat. Amt 1 1 Mot Amt 2 2 Long/ Short  Optien Style Put/ Call Strike Price MTM{USD)
418822245 SOUTHERN FaEuroCpl 12-Aug-2014 12-Aug-2013 14-Aug-2015 7500000000 USD {452 () GOG 0) CHH SHORT ELUROPEAN PUT 6.1600 {017
BI4462395 FINANCIAL, LLC
AT T 408/ SOUTHERN FaEuroOpl 02-Jul-2015 0d-Jan-2016 06-Jan-2016 5000000000  EUR BN UsD SHORT ELROPEAN PUT 1,0400 G2 440 08
1037233558 FINANCIAL, LLC
4971174948/ SOUTHERN FrEuroOpt 02-Jul- 2015 0d-Jan-2016 06-Jan-2016 5000000000 EUR {38,200, 000 00 Ush LOMNG ELROPEAN CALL 1.1640 400 58670
1037233059 FINANCIAL, LLG
4571 26005 SOUTHERN FaEuroCpt 02-Jul-2015 0d-Jan-2016 (6-Jan-2016 2500000000  EUR {26.230,000 00) ush SHORT ELUROPEAN PUT 1.0600 (359 928 84
1037255502 FINANCIAL, LLC
4571 2699y SOUTHERN FaEuraOpt 02-Jul-2015 Od-Jan-2016 06-Jan-2016 2500000000  EUR (PRE2B0000y  UsD LOMG ELROPEAN CALL 1.1565 230 835 06
1037255503 FINANCIAL, LLC

Subtotal:

(331 857 24

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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