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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 204 (790,47.11)
FINANCIAL, LLC  DERNATIVE-
DEFSWAP
Subtotal

db Ticket Counterparty Ref. Entity Put/ Cail Expiry Date MotAmt  MotCoy Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM(USD)

LIN-G1B753 SOUTHERN Lh_5187538U CALL 18-Dec- 2015 14166 000 30y usD 4,166 000 1.0000 (73972 55
FIMAMCIAL LLC

MY-G18176 SOUTHERN TWTR M CALL 27-Jan-2016 3,896 82000 usp 100,000 38 9662 285400 45 1858 1028 1002 745 88
FIMAMCIAL, LLC

Subtotal: 2877433

Statement 1D : 182298_20150813_20150814_1

Settliement Mot Coy Mot Cey

DealGrouplD Counterparty Trade Type Trade Date  Maturity Data Date Maot.Amt 1 1 Mot Amt 2 2 Long/ Short  Oplion Style Put/ Call Strike Price MTM{USD)
487117498/ SOUTHERN FaEuroCpl 02-Jul-2015 (d-Jan-2016 06-Jan-2016 5000000000  EUR {32 0 GO Dy ush SHORT ELROPEAN PUT 1.0400 {319,737 55)
1037233558 FINAMCIAL, LLE
AT T A58 SOUTHERN FaEuroCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000  EUR (BRANLOCHN  ush LOMG ELROPEAN CALL 1.1640 48T EZ2 T3
1037233559 FINANCIAL, LLC
4871 2690 SOUTHERN FrEuroOpt 02-Jul-2015 0d-Jan-2016 06-Jan-2016 2500000000 EUR {268,250 B0 00y ush SHORT ELROPEAN FUT 1.0500 (156851 1)
1037255502 FIMANCIAL, LLC
4871 26993 SOUTHERN FaEuroCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000  EUR {28,912 500 00) ush LOMNG ELROPEAN CALL 1.1565 292 040 28
1037255503 FIMAMCIAL, LLE

Subtotal: 2630743

The valuation information set forth in this statement is prowvided subject to the terms and conditions set forth in the notes on the cover sheat
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