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

HY-618176 SOUTHERN TWTRH CALL 27 Jan-2016 3,886 52000 usp 100000 38 5662 16,6900 1366374 0.000 348
FRUANCIAL, LLC

Subtotal: 348

Mot Cey
DealGrouplD Counterparty Trade Type Trade Date Maturity Date Settiement Date NotAmt 1 1 Not.Amt 2 DBPays DBReceives BuySell MTM(USD)
526005553 SOUTHERN F¥Spal 18-Jan-2016 20-Jan-2016 20-Jan-2016 1,117 346,346 JPY {11 540 D 000 0 DB_Pays_JPYDB_Recaives_ BUY (85, Fd0 7 4)
1152041887 FINARMCIAL LLC KRW
541138357/ SOUTHERM FXSpot 18-Jan-2016 20-Jan-2ME 20-Jan-2016 {1117 346 345) JPY 11,540,400 00000 KRW 08_Pays_JPYDE_Recewves_ SELL 85,740 74
1152067540 FINANCIAL, LLG KRW

Sublotal:

Mot Cey Mot Coy
DealGrouplD Counterparty Trade Type Trade Date  Maturity Date Sattement Date Mt Amt 1 1 Mot Amt 2 2 DEPays DBReceives BuySall MTM{USD)
541152780/ SOUTHERN F¥Forward 15-Jan-2016 20-Jan-2016 H-Jan-2016 16643, 370 & S0 104 723 895 Y SELL £ 35275

1151341035 FINANGIAL, LLC

Sublotal: (432273

db Ticket Counterparty Ref. Entity Put! Call Expiry Date Mot Amt Mot.Cey Mot Amt 2 Mot.Cey2 Strike Price MTM{USD)

G12676 SOUTHERN TWTR.N M-Fab-2016 {2,253 GO0 0 Ush 225300 o585 46033
FIMAMCIAL, LLC

Subtotal: 585 460 33

Statement 1D : 182298_20160119_20160120_1

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

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e) DB-SDNY-0119758
CONFIDENTIAL SDNY_GM_00265942

EFTA01459393



