Underiier Underlier

#  Emall Date Trade Duscription undertiar P sls b e et B ﬂm:::m mm" L uso L
—— inception OLOGENIE Tt
LIS 2004  LSD Curve Steepensr - CMWS culnee cap LMS e liks S B DN, 00005 S50 10714715 i 43,75 -38. 355 515,000, (& 53, 006, 0 nfa EAPE T (502000 0E
2 10/34/2004  EURUSD Digitat Pu: - 10K Payout FURUSD § 16,000,00000 120  OMOL/IS 12655  L189  -6.03%  SLOCCLO0000 $5.600,000.00 afa S4,600,00000 $4,800,000,00
3 M024/2014 Iy MAPLTRS & Lenl # 75bps AAPL S 10.000,000.00 nfa 111515 105.22 105,26 0.99% afa 593 84052 (518,287.12) 580,553 .40 BT, 55340
ER ST T ALPE ELIR Flaed incowma - Byr bonds AARE 1 'Elj']fs.rﬂccl'll 1 0000, D00 00 nfa 1110022 1060 .63 1929 afa o 1 192 00000 16, 164 38 o I8 16418 EMT SOT.AS
5 1373201 AAPL ELUR Fieed Incoma - 13T boncs AARL 1 5/8 11710/ 26 Corp € 15.000.000.00 nfa 111140436 100 I03.316 1.32% afa £ 13,331, 500-00 £ DE T2 € 35786712 5435, 504 01
5 13/13/2004 Sy EUR Premium Neutrad Risk Reversal EURLSE £ 10,000,000.00 12850 L46 11113715 1.2477 L18% -4.70% 0 € 280, 000,00 n'a oL B3 000,00 5332, 520.00
7 1313/2004 Short EUR kY Forwand ELRESD € 15000, 000,080 nfa ]i.l"].ﬂ.rifl 12477 E.18% -4, M nfa € &77.000.00 afa £ 47700000 8567, 153.00
2 11/13/2014 Ly EURUSD Puts EURLSD & 10, 0a00, 000, 0 1.2450 11/13/15 1.2477 L1159 -4, 70% o 50, D00, € 350, 000, 0o nfa 4 260, 000,00 53109, 140,00
9 1LSETI2014  Snont Crude viel. Ingex Swap DECMWEY D S 13000.000.00 e LLF7/15 276.6033  IS3.64EL 0 -B.30% ala 48,169,927.14 LT RN TR FERAE G7E.BEE
10 13/18 2004  AAPL Monday Outperformance ve, 587 n.l'l & 10,000,000 .00 nfa nfa 100 54,10 -3.50% n'a {5389, 260,25 nfa {3399 500 24} (5380, 9060, 25)
TR OLESIRS ML Fy¢ 5P L3l CpteDn 5PN indlew S L 00%500.00 M40 1171819 208 JOFLEL -207% STE6, 00000 SFE6, 00000 n'a 500 SO0
12 131872004 Iy 5P Ccall Option S index S 10,000,000.00 245280 1118719 2044 200268 -2.07% £402,000.00 2407, 000.00 nfe 55,000, 00 S5, 00000
13 132172004  Long Dated Knock-in Calt on WTI {538 €1} €11 Comdty S 18.000.000.00 166 1114718 .00 4793 | -369% 0 S147.380.482 SFE5.594 M s 4842 958,52 S412,508 32
14 1201272004 CLOMezzanknse CLURLE hKM6- 14 S 1,000,000 .00 nfa 0] o 95 -1.04% afa 55,5000, D 00 10, 199.66 | S I6T .00 {590, 6T 01)
1% 1?,-"!:';'315‘]4 L Mezzankna iGN J0EL-1A D S 18 000 000 08 nfa nfa 168 34,75 Nl afa B8 4TS S0 00 S38 507 o 211,831 %0 £311,821.96
15 1/5/2015 Brillish LISDBAL Risk Reversal LRSDERL 5 10,000,000.00 2.70/3.10 070315 2706 2. TOCE -0, 19% 000 54,0080, 00 nfa 54,000, 00 S, 00000
“Pricag o o 1404 Total 5550322154
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