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 CDSwapSov BRASOV 13Jan2015  14-Jan-2015 0Mar-2020  SELL 10,000,000,00 UsSD 10,000,000,00 usDh 1,0000 450 1,339,931 88)
EINANCIAL, LLC

Subtotal: (1336 931 48

db Ticket Counterparty Ref. Entity Put/ Call Expiry Date MotAmt  Mot.Cey Quantity Strike Price Spot Price  Implied Volatility Fair Price MTM{USD)

MY-616178 SOUTHERN TWTRHN CALL 27-Jlan-2016 3,856 520,00 uso 100,000 38 2662 225300 676233 0.003 33392
ERANCIAL, LLC

Sublotal: m

Settherment Mot Coy Mot.Cey

DealGrauplD Counterparty Trade Type Trade Date  Maturity Date Date Mot Ami 1 1 Mot .Amt 2 2 Long! Short  Opfion Style Put/ Call Strike Price MTM{LISD)
437117458/ SOUTHERN FxEurclipt 02-Jul-2015 0d-Jan-2016 06-Jan-2016 5000000000 EUR {52 (N0 000 0y sh SHORT EUROPEAN PUT 1.0400 (0T
1037233558 FINANCIAL, LLG
457117498/ SOUTHERN FxEuraOpt 02-Jul-2015 Od-Jan-2016 06-Jan-2016 5000000000 EUR {58, 00,000 00 ush LOMNG EUROPEAN CALL 1.1640 162
1037233559 FINANCIAL, LLC
4971 26593 SOUTHERN FxEurolpl 02-Jul-2015 0d-Jan-2016 (6-Jan-2016 2500000000 EUR [25,250,000.00) s SHORT ELUROPEAN PUT 1.0500 729
1037255502 FINANCIAL, LLC
497 26593 SOUTHERN FaEuroCipt 02-Jul-2015 0d-Jan-2016 06-Jan-2016 2500000000 EUR {28,942 500 00y Ush LOMNG EURDPEAN CALL 1.1565 564
1037255503 FINANCIAL, LLCG

Subtotal: _ﬂ[ﬂ

Statement 1D : 182298_20151228_20151229_1

db Ticket Counterparty Ref. Enfity Put/ Call Expiry Date Mot Amt Mot Cey Not Amt 2 Mot Coy2 Strike Price MTM{USD)
F12676 SOUTHERN TWIRN 01-Feb-2016 {2,253,600.00) uso 225300 288 872 98
FINAMCIAL, LLC

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