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Settlement Mot.Cey Mot.Ccy
DealGrouplD Counterparty Trade Type Trade Date Maturity Date Date Mot.amt 1 1 Mot.amt 2 2 DBPays DBReceives BuySell MTM(UED)
SOUTHERM FANDF 30-0ct-2015 18-Jan-2016 20-Jan-2016 (1,188 638 50T JPY 11 540 400 000 .00 KRW G252 T
FINAMCIAL, LLC
SOUTHERM FXMDF 15-Jan-2016 18-Jan-2016 20-Jan-2016 1084 914611 Jry 1 540,200 D00 00 KRW (275,150 46}
FIMANCIAL, LLC
Subtotal: (B8 959115
Total; {307,831.11)

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e)

CONFIDENTIAL

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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