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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 CDSwapSov  BRASCV 13402015 14802015 20Mar2020  SELL 10,000,000.00 usb 10,000,00000 usp 1.0000 453 {1,364 585, 5%)
FINANCIAL, LLC

11,364 585 Dk

Counterparty Ref. Entity Puti Call Expiry Date NotAmt  NotCcy Quantity Sirike Price Spot Price  Implied Volatility Fair Price MTM(USD)
SOUTHERM LN_B18753BU CALL 18-Dec-2015 14 bE6 DG UsD (&, 160 GO 1.0000 (14,20 54)
FIRANCIAL LLT
SOUTHERN TWTRHN CALL 27-Jan-2016 3,896 52000 50 100,000 3 5662 29,3000 512157 0623 62281 56
FRAMCIAL, LLC

Subtotal: 47 981 62

Settlement Mot Cey hot.Cey

D Counterparty Trade Type Trade Date  Maturity Date Date Mat.Amt 1 1 Mot.Amt 2 2 Long/ Short  Option Style Putf Call Strike Price MTRM{USD)
SOLUTHERN FaEurcCpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 5000000000 EUR (F200000000)  UsD SHORT ELROPEAN PUT 1.0400 {60 360 BY)
FINANGIAL, LLC
SOUTHERN FxEuraOpl 02-Jul-2015 4 Jan-2016 06-Jan-2016 5000000000  EUR (5BO00000  USD LOMNG ELROPEAN CALL 1.1640 432 275,45
FINANCIAL, LLG
SOUTHERN FxEurcOpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000  EUR (2R ush SHOAT ELROPEAN PUT 1.0500 1408 65 58
FINANCIAL, LLC
SOUTHERN FrEurcOpt 02-Jul-2015 04-Jan-2016 06-Jan-2016 2500000000 EUR (2B9250GO UsD LOMNG EUROPEAN CALL 1.1566 275.958.07
FINANGIAL, LLC

Sublotal: G607 163 68
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