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February 3, 2015 

BY HAND DELIVERY, COURIER AND 
FACSIMILE 

Tormar Associates LLC 
60 Long Ridge Road 
Suite 406 
Stamford, CT 06902 
Attn: John Tormondsen; iohn@tormar.com 

Ron Marks; ron@,tormar.com 
James Marks; iames@tormar.com 

Fax: (203) 504-6391 

With a copy to Adam C. Harris, Esq. (Fax: 212 593-5955) 

Dear Sirs, 

STATEMENT UNDER SECTION 6(d) OF THE ISDA 2002 MASTER AGREEMENT 

We refer to the ISDA 2002 Master Agreement and the Schedule and ISDA Credit Support Annex 
thereto each dated as of August 4, 2009 (as amended and supplemented, the "Master Agreement") 
between us (Citibank, N.A.) and you (Tormar Associates LLC). Capitalized terms used herein and 
not defined will have the meanings assigned to such terms in the Master Agreement. 

By a notice dated January 20,2015, we designated January 20, 2015 as the Early Termination Date in 
respect of all outstanding Transactions under the Master Agreement. This letter constitutes the 
statement required by Section 6(d) of the Master Agreement. 

A. Early Termination Amount. Pursuant to Section 6(e)(i) of the Master Agreement, the 
Early Termination Amount payable to us by you in respect of the Early Termination Date is USD 
35,258,088.47, determined on the following basis: 

1. Sum of Termination Currency Equivalents of the 

Close-out Amounts: USD (1,686.30) 

PLUS 

2. Termination Currency Equivalent of the 

Unpaid Amounts owed to us: USD 35,259,774.77 

LESS 

3. Termination Currency Equivalent of the 
Unpaid Amounts owed by us: USD 0.00 
TOTAL USD 35,258,088.47 

The details of the calculation of the foregoing amounts are set out in Schedule 1 to this letter. 
Pursuant to the terms of the Master Agreement, we have determined the applicable Unpaid Amount 
and Close-out Amount in respect of each Terminated Transaction or each group of Terminated 
Transactions, as specified in Schedule 1 to this letter. The Termination Currency in accordance with 
Part 1 of the Schedule to the Master Agreement is U.S. Dollars (USD). The Termination Currency 
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Equivalent of each relevant Close-out Amount and Unpaid Amount is specified in Schedule 1 to this 
letter. 

Schedule 1-A sets forth the calculations in respect of FX spot and forward transactions, grouped by 
currencies. After the application of netting of currency purchases and sales, the net settlement in each 
currency (other than USD) is zero. As indicated on Schedule 1-A, a net settlement amount of USD 
3,729,506.87 on these FX spot and forward transactions was due from you on January 20, 2015 and 
remains unpaid. This amount is included in the calculation of Unpaid Amounts owed to us. 
Furthermore, a net settlement payment of USD 1,686.30 would be due to you on January 21, 2014 
with respect to a purchase and sale of 1,500,000 in New Zealand Dollars (NZD). Because this 
payment was due after the Early Termination Date, the amount is included as a Close-out Amount. 

Schedule 1-B sets forth the calculations in respect of FX option transactions, grouped by currency pair 
and strike price. After application of netting of currency pairs and strike prices, the Close-out 
Amount for each group of option transactions is zero. However, as indicated on Schedule 1-B, a net 
aggregate premium amount of USD 31,530,267.90 on these option transactions is due and remains 
unpaid. This amount is included in the calculation of Unpaid Amounts owed to us. 

B. Posted Collateral. We are holding USD 10,052,480.51 of Posted Collateral (as 
defined in the Credit Support Annex to the Master Agreement). Pursuant to 8(a) of that Credit 
Support Annex, we hereby set off such Posted Collateral against the Early Termination Amount due 
from you. The net amount due from you after the application of such set-off is USD 25,205,607.96 
(the "Payment Amount"). 

C. Account Details. In accordance with Section 6(d)(i), the relevant account to which 
payment of the above Payment Amount should be made is as follows: 

Account of: Citibank New York FX 

Bank: Citibank New York, 021000089 

Account No.: 36001339 

Reference: Tormar Early Termination Amount 

D. Due Date and Interest. In accordance with Section 6(d)(ii) of the Master Agreement, 
the Early Termination Amount is due on the date of this letter. In accordance with Section 9(h)(ii) of 
the Master Agreement, interest accrues on the Early Termination Amount from and including the 
Early Termination Date until the date of payment at the Applicable Close-out Rate, calculated on the 
basis of daily compounding and the actual number of days elapsed. Because the Early Termination 
Amount is payable by you, the Applicable Close-out Rate for these purposes is equal to the Default 
Rate. The Default Rate is a rate per annum equal to the cost to us if we were to fund, or of funding, 
the relevant amount plus 1% per annum. The Default Rate reflects our cost of funding from time to 
time, and accordingly may change. We shall accordingly calculate interest on the basis of the Default 
Rate from time to time, and will inform you of the accrued interest amount due on this basis upon 
request. 

E. Expenses. We have also incurred out-of-pocket expenses (including without 
limitation legal fees), which we are entitled to have reimbursed pursuant to Section 11 of the Master 
Agreement. We reserve the right to supplement this notice with respect to such additional expenses. 
In addition to amounts claimed pursuant to Section 11 of the Master Agreement, we reserve the right 
to claim under the indemnity for our further reasonable out-of-pocket expenses including without 
limitation legal fees incurred by reason of the enforcement and protection of our rights under the 
Master Agreement and/or by reason of the early termination of the Transactions, including, but not 
limited to, costs of collection. 
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Nothing contained herein should be construed as a waiver, discharge or release of any of our rights 
and remedies under the Master Agreement, any other agreement, applicable law or otherwise. All such 
rights and remedies are hereby expressly reserved. 

This letter is governed by and shall be construed in accordance with the governing law of the Master 
Agreement. 

If you have any questions please contact Sugam Mehta at 212-816-1620. 

Yours faithfully, 

Citibank, N.A. 

^ r 
By 
Name: Name: \ . _ . i.-_ 
Anrtm SlmUp. Director 

390 Greenwich Street, m 

Case 1:15-cv-01932-JPO   Document 1-5   Filed 03/13/15   Page 4 of 27



• 

— 

SPOT/FWP TMPE OETAIL 

150151W3537 
1S01SD998S61 
150150615121 
1S0150521452 
130150521335 
150150816551 
150151973315 
150151S38E92 
150151535152 
150151433874 
150151275195 
150151235123 
150151234586 
150151214745 
150151212B06 
150150972181 
150150942668 
150150913165 
15O15O36C702 
15015036630S 
1501503M305 
150150298650 
150150281632 
150150158106 
150150494975 
I50I50918444 
150150275218 
150150918524 
150161463420 
15016146239& 
lS0160S29fi0a 
150160187444 
1M1515W2S9 
150150918207 
150150673361 
150151582684 
150151557979 
1501515S70O3 
150151245510 
150151245155 
150151239880 
150151111457 
150150995125 
150150914551 
150150897460 
1501SO79958O 
150150799127 
150150614200 
150150610770 
150150607940 
150150571762 
150150520529 
150150351213 
150150351166 
150150351164 
150150351143 
150150176699 
150151566048 
150151626964 
150150350166 
150150820230 
150150356015 
1501521712BS 
150150491630 
150151625308 
150150673360 
150151005M9 
150150878865 
150151973768 
150151973767 
1501504M649 
150150497585 
150150996771 
1SO1S16092B7 
150151C06999 
150151608718 
150151608713 
150151556089 
150151552422 
150151544161 
150151544145 
150151535955 
150151518624 
150151285394 
150151285304 
150151267522 
1501S1267381 
150151267249 
150151267075 
150151266072 
150151265947 
150151234113 
150151233648 
15O151233D70 
150151229815 
150151229693 
lS0i5122H341 
150151221472 
150151221456 
1501509B7S83 
150150912646 

arcFXspat/rwwird 
OTCFXtpDt/fOfWSrd 

OTCFX spot/forward 
OTCFXipatforward 
OTCFXipoi/forward 
OTCFXjpot/fafVMrti 
OTCFXipot/fgrwird 

OTCFXipot/foiwd 
OTCFXipot/fowird 
OTCFXipM/forw»rd 
OTCFXipct/ttHw.rd 
OTCFXipot/forwifd 

OTC FX ipoi/rorvuird 
CFTCFXtpal/fefward 
OTC FX ipot/torwird 
OTCFXtpat/fofward 
OTCFXipot/forwird 
OTCFXtppt/fsrward 
OTC FX ipat/forward 

OTC FX *pot/fDrw«rd 
OTCFXipet/forwird 
OTCFXtpot/rarward 
OTCFXipct/forward 
OTC FX spot/forw»f d 
OTCF)t»potA6iwifii 
OTC FX spot/Tomard 
OTC FX spot/forward 
OTC FX *pot/forward 
o r e FX *pDt/fwward 
OTC FX ipot/farward 
OTC FX ipot/forward 
OTC FX jpot/forward 
OTC FX ^ot/forward 
OTC FX »pot/farward 
OTCFXspot/fomird 
OTC FX (pat/tonward 
OTCFXspot/forwird 
OTC FX ipot/forwsrd 
CFTCFXipot/forwird 
OTCFXipot/forward 
OTC FX spot/forward 
OTC FX ipot/forward 
OTCFXsjMt/forward 

OTC FX ipat/fomard 
OTC FX tpot/fonward 
OTC FX tpot/fofward 
OTC FX ipat/forwird 
aTCFXipot/TDrwird 
OTCFXJpot/forwird 
OTCFXtpat/torward 
OTCFXspat/lorward 
OTCFXtpot/foiward 
OTC FX spot/forward 
OTC FX jpot/forwwd 
OTCFXtpot/fDrward 
OTC FX spat/forward 
OTCFXipot/iorward 
OTCFXapot/fwwart 
OTC FX ipot/forward 
OTCFXtpot/forward 
OTCFXlpot/torward 
OTC FX spot/toward 
OTCFXipot/forward 
OTC FX spot/forward 
OTCFXipoVfofward 

OTCFXtpot/forward 
OTCFXipot/forward 
OTCFXipot/fofWard 
OTCFXipot/forward 
OTCFXfpot/forward 
OTCFXagot/torward 
OTCFXfpot/fwward 
OTCFXipot/forward 
OTCFXtpot/fDnvard 
OTCFXjpot/forwird 

OTC FX spot/fonuarrf 
0TC FX tpBtAofward 
OTCFXipot/forwird 
OTCFXipot^Drward 
OTC FX spot/forward 
OTCFXspet/TDfward 
OTCFX»pot/forward 
OTCFXtpM/fixward 
OTCFXspot/forwtrd 
OTCFXfp«/fofWiri 
OTCFXipot/forward 
OTCFXipoi/fDnnrd 
OTCFXjpot/forward 
CFTCFXipet/forwranf 
OTC FX tpot/fonifanJ 
OTCFXfpotflomard 
OTC FX jpot/forward 
OTCFXwwt/fcrward 

1/15/2013 
1/15/2015 
1/15/201S 
3/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/201S 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/1S/2015 
1/1B/2DSI 
V15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/16/2015 
1/16/2015 
1/16/201S 
1/16/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/201S 
1/15/2015 
1/15/2015 
1/15/20X5 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/16/2015 
1/15/2015 
1/15/201S 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/1V2013 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/1S/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/3015 
1/15/2015 
1/1S/201S 
1/15/2015 

1/20/2015 
1/2Q/201S 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1720/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1720/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/201S 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2O1S 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/21/2015 
1/20/2O1S 
1/20/2015 
1/20/201S 
1/21/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 
1/20/2015 

EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUft 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUR 
EUB 
EUR 
EUft 
EUR 
GBP 
GBP 
GBP 
GBP 
GBP 
GBP 
NZD 
NZD 
NZD 
NZD 
NZD 
NZD 
NZD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USD 
USO 
USD 
USO 
USO 
USD 
USD 
USD 
USD 
USO 
USD 
USD 
USD 
USO 
USD 
USO 

-4,000,000 ̂ H) 
2,250,000.00 
-250,000.00 
-250,000.00 

-1,000,000.00 
3,250,000,00 
3,250,000.00 
-500,000-00 
100,000 JX) 

-4,000,000.00 
-1.000,000.00 
-250,000.00 
•500,000.00 

-1.000,000-00 
-4,000,000.00 
-250,000.00 
•soofloaxa 

-1,500.00000 
250,000.00 
250,000.00 
liO.DOO-00 
-250,000 00 
-500,000.00 

-4,000,000.00 
-6,250,000.00 
6,250,000 00 
10,400,000.00 
3,750,000 00 

-10.OOO.OOO. 00 
-10.000,000 00 
10,000,000-00 
10,000,000.00 
6,650.000.00 
5,200,000.00 

-15,000,000,00 
-750,000.00 
-soaooaoo 
-500.000.00 
-500,000-OQ 
-500.000.00 
^00,000.00 

-1,750,000 00 
2.000,000^X1 
-500,000.00 

-2,000,000.00 
-1,250,000.00 
-1,250,000.00 
-500,00000 
-460,000.00 
-500,000 00 
-200,000,00 
-500,00000 
1,500,000.00 
2,000,000 00 
2,000,000.00 
2,000,000.00 
4,250,000.00 
1.460,000 00 
1.500,000.00 
-250,000.00 

-1,250,000.00 
3,750,000.00 

13031,85 
-3,750,000 00 
1.50(1000.00 
5,000,000.00 
-250.000 J » 
750,000.00 

. ijoo^oaoo 
1,500,000.00 

•7,000,000.00 

750,000.00 

215,000,000.00 

-5,000,000.00 

•4 ,000,00000 

-5 ,000.00000 

-5,000.000.00 

5,000,000.00 

5.000,000.00 

5.000,000 0 0 

5 ,000 ,00000 

5,000,000-00 

-5,000,000.00 

-5,000,000.00 

•1,000.000.00 
-1,000,000.00 

-3.000,000 00 

-5,000,000.00 

-2,000,000.00 
-5,000,000-00 

5,000,00000 

a.ooaooo.oo 
5,000,000,00 
5,000,000.00 

3.000.000.00 

5,000,000.00 

5.000,000.00 

-5,000,000.00 
-5,000.000 JDO 

GBP 

GBP 

GBP 

GBP 

GBP 

GBP 

JPT 

JPY 

JPY 

JPY 

JPY 

JPY 

JPY 

JPY 

JPY 

JPY 

JPY 

JPY 

JPY 
JPY 

JPY 

JPY 

JPY 
JPY 

JPY 

JPY 

JPY 

JPY 

USO 

USO 

USO 

USD 

USO 

USO 

USO 

USD 

USO 

USO 

USD 

USD 

USD 

USD 

USO 

USD 

USO 

USO 

USD 

USO 

USD 

USO 

USO 

USO 

USD 

USD 

USD 

USD 

USD 

USO 

JPY 

JPY 

JPY 

USD 

USO 

USO 

USD 

USO 

USD 
USO 

USO 

USD 

USD 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 
CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

CHF 

3,058.00000 

-1,720,50750 
1 9 0 3 0 2 3 0 

191.707.50 

767.120.00 

-2.500,354-35 

68.010.00000 

-13,582.700.00 
545,320,000 JX 

135,176,000.00 

33,960,500.00 

67,919,000.00 

135.974,000.00 

543,356.000.00 

33.802.500.00 

67 ,704,00000 
203,655,500.00 

-34,635.50000 

-34,617,250 00 

-34.617,25000 

33,854,750.00 

68,048.50000 
545,380.000.00 

852.410.125.00 

-850,000,000.00 

•1 .416376,00010 

-509,512,500,00 

12450,000.00 

12,100,000.00 

-aiscooaoo 
•12,100,000 00 
•7,724,64000 
•6,069,908.00 
17,422300^0 

870,975 00 
580,625.00 
58095500 
579,185 J » 
579.110.00 

2.044,962.50 
-2^22,040.00 

580,885 00 
2.333,400.00 
1.459,825.00 
1,460,76230 
579.085 J » 
533,788.60 
580.39500 
233348,00 
584,310X10 

•1.741.785.00 
-2.321.90000 
-2321380-00 
-2321.940.00 
-4.981.633.25 
-1,694,928.60 

-265,650,000.00 
44,267,750.00 
221.763.125.00 
-5,692,500.00 

-20,097.72 
5,714,036.63 
-1.172,100.00 
-3.907300.00 

192.125.00 
-568.562.50 
1,173.7U30 

-1,173.900,00 
5^39,684.60 
^59,88730 

•^^fl y i A QfKJ tQQ 

4,371,650.00 
3,499,96000 
4,366.30000 
4,371,45000 
•4,548.65000 
-4305,550^X1 
-4.469,850.00 
-4.461,800JO 
•4,440,800.00 

869.73000 
4360,900.00 
4361,15000 
894,910.00 
8M3S0J0 

2,679,690.00 
4/460,70000 
1.789320.00 
4,473.40000 
-4361.550.00 
-2.73336000 
•4354.95O00 
•4,514,25000 
.2.704,35000 
^^99^5000 
•4,46535000 
-4.4S835O00 
4.408,150.00 
437235OD0 

07645 
0.76467 
076321 
0.76683 
(L76712 

0.7693398 
135 

136,02 
135-127 
13633 
135476 
135.842 
135.838 
13S.974 
135.839 
13531 
135.408 
135.797 
138342 
138.469 

135.419 
136.097 
136.345 

13638562 
136 

136.15 
135 87 
1315 
121 
1.215 
1.21 

14616 
L.16729 
1.1615 
11613 
146125 
146191 
145837 
145822 
146111 
116855 
146102 
148177 
14S67 
145786 
146861 
145817 
146041 
1.16079 
146674 
1.16862 
146115 
116095 
146094 
116097 

1472149 
1.16091 
1774 

177.071 
177*105 

1.518 
131889 

13237431 
0.7614 
07815 
0.7713 
0.78475 

0.7825242 
0.7826 

07770971 
0.87985 

0.88 
0.87433 
087499 
0.87326 
OS7429 
050973 
090111 
0.89397 
0-89236 
0.88816 
03E973 
0.87218 
0(7377 
089491 
0,89458 
0 89323 
019214 
0 89476 
019468 
0 91231 
091112 
0.91099 

030165 
089985 
0.89311 
089177 
0.86163 
OB7451 

Case 1:15-cv-01932-JPO   Document 1-5   Filed 03/13/15   Page 5 of 27



I 

150150922056 
ISO1SOI94300 
150150GS9592 
1S01S0659559 
150150659506 
150150659493 
150150602091 
150150601173 
150150601136 
150150597263 
150150596071 
150150568341 
150150281977 
150150280151 
150150279908 
150150279471 
150150278612 
15015027767B 
150150263939 
150151974453 
150151476458 
150151465759 
150151453144 
150151153200 
150151150924 
150151146434 
150151143748 
150151131266 
150151124407 
150151124403 
150150638741 
150150133711 
150150833704 

150150518956 
150150514057 
150150496253 
150150496252 
150150489243 
150:50489155 
150150489179 
1501S019663S 
150150178009 
150150170808 
150153471988 
150151471984 
1501S114S433 
1S0150U371O 
150150840216 
1S01S0838739 
150150836605 
150150833709 
150150833703 
150150516554 
150150516553 
150150512516 
150150511906 
15ai5tB11894 
150150509080 
150150509073 
150150211874 
150150196649 
150150196106 
150150196107 
150150194037 
15015l96i64l 
150151598700 
150150644643 
150150644517 
150151974571 
I501S0176744 
150151446224 
1501513317B2 
150150529650 
150150347652 
150152171417 
150151447946 
150150673362 
150150992721 
150152070556 
150150813757 
130151971035 
150150993415 
150151634269 
150150489931 

OTC FX spot/forward 
OTCFXjpat/fofwatd 
OTC FX spot/forward 
OTCFXipot/foniwd 
OTC FX ipot/forward 
OTt FX ipot/forward 
OTCFXipot/forward 
OTCFXfpet/fDrwant 
OTC FX spot/forward 
OTCFXipot/forwan! 

OTC FX spat/forward 
OTC FXf pot/forward 
OTCFXipot/forward 
OTCFXipot/forward 
OTCFXipot/forward 
OTCFX*pot/forw«d 
OTCFXjpot/fomard 
OTC FX spot/forward 
OTCFXtprt/torward 

OTCFXipot/fbrwafd 
OTC FX spot/forward 
OTC FX tpot/forward 
OTCFXipot/forward 
OTCFXipot/fcrward 
OTCFXipot/forward 
aTCFXspot/fonward 
OTCFXipot/forward 
OTC FX tpot/forward 
OTCFXipot/Torwird 
OTCFXapot/forwird 
OTCFXipot/forward 
OTCFXipot/forward 
OTC FX ipot/forward 
OTCFXtpot/fofward 
OTC FX ipot/forward 

OTC FX *pol/forw«rd 
OTC FX ipot/forward 
OTC FX ipot/forwsrd 
OTCFXipot/fofward 
OTC FX tpot/forward 

OTCFXipot/forward 
OTCFXipot/rorward 
OTCfXipot/forweid 
OTC FX tpot/forward 
OTCFXipot/forward 

OTCFXipot/forward 
OTCFXipot/forward 
OTC FX ipot/forward 
OTC FX ipot/forward 
ore FX ipot/forward 
OTCFXwt/Torward 
OTCFXipot/forward 
OTCFXspot/fbrward 
OTC FX ipot/forward 
OTCFXipot/forward 
OTC FX ipot/forward 
OTC FX tpot/forward 
OTC FX ipot/forward 
OTCFXipot/fwwanJ 
OTC FX ipot/forward 
OTC FX ipot/forward 
OTC FX ipot/forward 
OTCFXipot/forward 
OTC FX ipot/forward 
OTCFXswt/forwird 
OTC FX tpot/forward 
OTC FX tpot/forward 
OTC FX ipot/forward 

OTC FX ipot/Torward 
OTC FX ipot/forward 
OTC FX ipot/forward 
OTCFXipot/rorward 
OTC FX tpot/forward 
OTC FX spot/forward 
OTCFXipot/forward 

OTCFXipot/forward 
OTCFXipot/forward 
OTCFXipot/forward 

1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/15/2015 
1/13/2015 
1/15/2015 

i/iyw« 
1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/1S/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

2/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/2015 

1/15/201S 

1/15/2015 

1/15/2015 

1/15/2015 
1/15/2015 

1/15/2015 

2/15/2015 

1/15/2015 

1/1S/201S 

1/15/2015 

1/15/2015 

1/15/2015 

3/15/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 
1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/201S 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2013 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2015 

1/20/2013 

1/20/2015 

1/20/2D15 

1/20/2015 

1/2Q/2015 

1/20/2015 

1/20/2015 

1/20/2015 

USD 

USO 

USD 

USO 

USD 

USD 

USO 

USD 

USD 

USD 

USD 

USD 

USD 

USO 

USD 

USD 

USD 

USD 

USD 

USD 

USD 

USD 

USO 

USO 

USD 

USD 

USD 

USO 

USO 

USO 

USD 

USO 

USD 

USD 

USD 

USD 

USO 

USO 

USO 

USO 

USO 

USD 

USD 

USD 

USD 

USO 

USD 

USD 

USD 

USD 

USO 

USD 

USD 

USD 

USD 

USD 

USD 

USD 

USO 

USO 

USD 

USD 

USD 

USD 

USD 

USD 

USD 

USO 

USD 

USO 

USO 

USD 
USD 

USD 

USO 

USO 

USD 

USO 

USD 

USD 

USD 

USD 

USD 

USD 

USD 

5.000.000 00 

5,000,000.00 

-5,000,000 00 

-5.OQ0.00O.0O 

-5,000,000.00 

3.000.000 00 

5,000,000 00 

5,000,000 00 
1,000,000.00 

5,000,000 00 

5.000,000 m 

2,000,000 00 
5 ,000 ,00000 

5,000,000 00 

5,000.000 00 

5 ,000000 00 

5,000,000 00 

-3361,739.49 

-5,000,000 00 
-10,000,000 00 

-10,000,000 00 

-10 ,000 ,00000 

-10,000,000 00 

•10,000,00000 

•250 ,00000 

-10,000,000.00 

•5,000,000 DO 

-5,000,000 00 

-10,000,000 00 

• 5 , 0 0 0 0 0 0 0 0 

-10,000,00000 

• 4 , 0 0 0 0 0 0 0 0 

-5,000,000 00 

-5 ,000,00000 

-10,000,000 00 

-10000 ,000 0 0 

-5 ,000,00000 
-S.000 o o o ^ o 

•5,000,000 00 

-10 ,000,00000 

-5,000,000 00 

-5 000,000 00 

-500,000 00 

-5,000,000 00 

-10 000 .00000 

-10 ,000 ,00000 

-5 ,000 ,00000 

-5 ,000000 DO 

-10,000.000 00 

-5 ,000,00000 

-10,000,000 00 

•10,000,000 00 

•10,000,000 00 

-10 ,000,00000 

-1,000,000 00 

-10,000,000 00 

-10000 ,000 00 

- 1 0 , 0 0 0 0 0 0 0 0 

-5 ,000,00000 

-10 ,000,00000 

-10000,000 00 

-10,000,00000 

-10,000,000 00 

3.000,000 00 

-250,000 00 

-250 ,00000 

-750,000 00 

23,669.92 

-2 ,000,00000 

•500.000 00 

250,000 00 

51X100000 

-500,000 00 

2 3 7 7 . 9 1 

500 ,00000 

-2 ,000,00000 

•1 ,250 ,00000 

-22.000 67 

3 ,250 ,00000 
1.750,00000 

-250,000 00 

-3 ,90137 

-1 .500,00000 

•3,648.161.71 

CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
CHF 
JPY 
JPY 
JPY 
JPY 
JPY 
JPY 
JPY 
JPY 
JPY 
MXN 
MXN 
MXN 
NOK 
NOK 
NOK 
NOK 
ZAR 
ZAR 
ZAR 
ZAR 

-4,476,500 00 
-4383450410 
4,401,95000 
4,40230000 
4,400,800 00 
4.404,450.00 
-2.738,67000 
•4,556,60000 
-4,551,100 00 

-4,497,30000 
-4,310,75000 
-1,80338000 
-4,493,95000 
-4,49435000 
-4.4S445O00 
-4,464,60000 
-4.45330000 
-4,443,350 00 
3,139,28230 
4,380,900 00-
1,75540000 
8,757,100 00 
8,77730000 
8,770,10000 
8,774,100,00 
218,945 00 

1,79630000 
4,436,500 00 
4/139,20000 
8,748,600 00 
4374,45000 
8,740,200 00 
3304,48000 
4384.05000 
4372,40000 
8,784,20000 
8,776,600 00 
4,437,600.00 
4/439,450 00 
4,437,200 00 
8,760,000 00 
4,376 200 00 
4.437,600 00 
438,040 00 

4,375.45000 
8,786.10000 
8.78140000 
4,380,800 00 
4380300 00 
8,771,200 00 
43C2.650.00 
8,753 600 00 
8,767,40000 
8,769 200 00 
8,751,40000 
876,360 00 

8,778,100 00 
8,761300 00 
8.742,000.00 
4373.600 00 
1,752,700 00 
8,749,900 00 
1,75030000 
8,771,400 00 

-349,140,000 00 
29,146.750 00 
29,150,00000 
87,432,75000 
-2,75030000 
232,663,00000 
58,35030000 
-29,407,250 JX) 
-5834530000 
7,312350 00 
-37,83500 

-7,274,415 00 
15340.00000 
9 572350 00 
166,75130 

-25079,00830 
-20312300.00 
2 888 575 00 

4507230 
17,278,85230 

-79,658.79 

0 8953 | 
017663 
0 88039 
01805 
0 88016 
088089 ! 
0 91289 | 
091132 1 
0 91022 
09004 
0 89946 1 
0B7615 
0 90169 
039875 
0 89887 
OB9813 
0 89292 
089064 
0 8BSS7 
035732 
0 B7G1S 
087551 
087571 
017776 
0 87701 
0 B7741 
0 87578 
017963 
0 8873 
011784 1 
0 B74B6 | 
087489 1 
0 87402 
087612 
0 87681 
087448 
6 87842 
037766 
0 88752 
018789 
0 88744 
0376 

087524 
088752 
0 87608 
037509 
0 B7B61 
0 87811 
0 B7616 
0 87611 
0 87712 
037653 
0 87536 
037674 
0 87692 
037584 
087636 
037781 
067613 
03742 | 
0 87472 
037527 
0 B7499 
037503 
067714 
11631 
116 587 
1166 

116 577 
116 215 
116 3315 
116.701 
117 629 
116.691 
14 6245 
143762 
1434883 

767 
7 6578 
73797 

7 716618 
1135 

11.5543 
11353 

11519233 

Omeney Sold 
Stttftmont Amount duo m 1/21/15 
Ssttloment Amount duo on 1/21/15 

— "77,060,00000 
(77,060,000 00) 

D 
0 

^ 36531039730 
(365310,697.50) 

0 
0 

9.470.M135~ 
19,470.861851 

0 
0 

4*37314,75000 " 
(4,037384,75000) 

0 
0 

" 731235000 
{7,31235000} 

0 
0 

6.750,000.00 
(8,750,000 00) 

0 
0 

"Ja079flOI3D " 
(25,079,00830) 

0 
0 

2031230000 
(20,212,50000} 

0-
0 

490365,13633 
[493,992,956 60} 

e*72*3Mtt 
1,616 30 
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