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db Ticket Counterparty Ref. Entity Put/ Call Expiry Date Mot Amt Mot.Cey Not Amt 2 Not.Cey2 Strike Price MTM(USD)
e —
Subfotal: 32733218

Settlement Mot.Cey Mot Cey
DealGrouplD Counterparty Trade Type Trade Date Maturity Date Date Mot Amt 1 1 NotAmt 2 2 DEPays DBReceives BuySell MTM{USD)
526035553 SOUTHERM FANDF 30Ot 2015 02-Aug-2016 (4-Aug-2016 (1, 2060 00 L0 JPY 11,540 40000000 KRW (207 18t 07)
0118325 FIMNARCLIAL, LLC
Subtotal (207 181.07)
Total: {1,297 455 49}
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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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