Trade ID Counterparty Trade Type Ref. Entity Trade Date Eff. Date Maturity Date BuySell Mot.amt 1 Mot.Ceyl Mot.Aamt 2 Mot.Cey2 Rate Spread MTM{USD)
CTIT0TS4M SOUTHERMN CREDIT BRASON 13-Jan-2015 14-lan-2015 20-Mar-2020  SELL 10,000,00000 LUsD 100000 00000 usph 1.0000 358 {10337 AL
FINAMCIAL, LLC DERIVATIVE-
DEFSWAP
2ubiotal 1,026,357 42}

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date NotAmt  NotCcy 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 (75, Ta3 Gy
FIMAMCIAL LLC

MY-G18176 SOUTHERN TWTR M CALL 27-Jan-2016 3,896 82000 usp 100,000 38 9662 27.1800 55 1185 0835 8351438
FIMAMCIAL, LLC

Subtotal: 7.03037

Statement 1D : 182298_20150908_20150909_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 {52 (0 GO 06 ush SHORT ELROPEAN PUT 1.0400 1255 535 75
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 558 450 68
1037233559 FINANCIAL, LLC
4871 2690 SOUTHERN FaEuroCpt 02-Jul- 2015 0d-Jan-2016 06-Jan-2016 2500000000 EUR {268,250 B0 00y ush SHORT ELROPEAN FUT 1.0800 {176 G2 14)
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 331, 786.11
1037255503 FIMAMCIAL, LLE

Subtotal: 426 655 36
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