Bilaga 15 A

Justerad 2019-09-06

(PM)
Bilaga D

till férundersoékningsprotokoll

EB-4689-16

STOCKHOLMS TINGSRATT
Avdelning 2

INKOM:  2019-10-16
MALNR: B 9735-17
AKTBIL: 1267

Grovt bedrageri mm i
Optimus Fonder AB (556673-5758)
Falcon Funds SICAV PLC (SV295)

mfl.
Misstankta: Max Serwin (fd Emil Amir Ingmansson), 771006-0570
Mark Bishop, 560512-0000
Afram Gergeo, 770205-0316
mfl.
Foérundersdkningsledare: Kammaraklagare Jerker Asplund

Kammaraklagare Ingela Ohlén
Extra dklagare Gunnar Stetler
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Avser
Sammanstdllning i Excel av kdp och forséljningar.

Trade Ticket

Inventory for purchase

Trade Ticket

Kontoutdrag ABS | G

Traded Bond summary fund IV

Summary — MAB Settlement Aug 15, 2012.xIsx
Kontoutdrag fran Auriga for ABS | G.s konto NFE-017456.
Mail fran Auriga till Mark Bishop
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Kontoutdrag Optimus
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TRADE DATE:
TRADER:
CUSIP:

BOND NAME:
PRICE:

SETTLE:

DAYS ACCRUAL:
ACCRUAL PAID:
NEXT PAYMENT:
SELLS:

FACTOR:
CURRENT FACE:
PRINCIPAL VALUE:
TOTAL FUNDS:

————— ——
* TRADE TICKET *
ABS INVESTMENT GROUP

9-Dec-11

MESIROW FINANCIAL
126670PH5

CWL 2005-16 MV1

24.5000000 [24-16]
14-Dec-11 [WEDNESDAY]
19 DYS ACC
946.33
12/25/11
2,500,000.00
1.000000000
2,500,000.00
612,500.00
613,446.33

[0 DAY DELAY]
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lu_‘.f INVESTMENT GROUR

* TRADE TICKET *
ABS INVESTMENT GROUP
TRADE DATE: 7-Aug-12
TRADER: ABS Investment Group
CUSIP: 126670PH5
ISIN:
EUROCLEAR ELIGIBLE: Yes
BOND NAME: CWL 2005-16 MV1
PRICE: 26.0000000 [26-00]
SETTLE: 10-Aug-12 [FRIDAY]
BOND COUPON: 0.705%
DAYS ACCRUAL: 9 DYS ACC
ACCRUAL PAID: 440.63
NEXT PAYMENT: 25-Sep-12 [24 DAY DELAY]
SELLS (ORIG. FACE): 2,500,000.00
FACTOR: 1.000000000
CURRENT FACE: 2,500,000.00
PRINCIPAL VALUE: 650,000.00
TOTAL FUNDS: 650,440.63
COMMENTS: American RMBS Equity Fund IV/ABSIG sells
and Auriga USA buys 2,500,000 orig face.

Contacts

Purchaser: Alex Hendrickson, Managing Director
Auriga USA, LLC
546 Fifth Avenue, 9th Floor
New York, New York 10036
+1 (646)998-6430 (office)
+1 (646)303-5051 (maoabile)
alex@aurigausallc.com

Seller: Mark Bishop
ABS Investment Group
1176 Main Street, Suite 300
Irvine, California 92614
+1(877)560-6637 (office)
+1(949)678-9574 (mobile)
mbishop@absig.com




Blicg O S
Case 2:17-cv-04155-SVW-KES Document 12-5 Filed 06/05/17 Page 127 of 175 Page ID

#:423
Date 8/31/12 Page 3
Account Number 0070
Enclosures 1
BUSINESS ANALYZED CHECKING 0070 (Continued)
Checks and withdrawals
Date Description Amount
8/23 IB Transfer from D *****070 to 86,244.81
D *****005
8/23 IB Transfer from D *****Q070 to 391,056.62
D *****005
8/23 IB Transfer from D *****Q070 to 650,440.63 4%“‘
D *****005
8/23 IB Transfer from D *****070 to 676,903.12
D *****005
8/23 OUTGOING WIRES 08.23.12 129,510.83
8/23 WIRE-OUT 20122360009400 20,000.00
8/24 WIRE-OUT 20122370002100 12,000.00
8/27 WIRE-OUT 20122400001400 20,000.00
8/27 WIRE-OUT 20122400002100 1,000.00
8/27 WIRE-OUT 20122400001700 2,000.00
8/27 WIRE-OUT 20122400002200 3,000.00
8/27 WIRE-OUT 20122400001600 4,000.00
8/27 PAID SDGE SD GAS ELEC 96.42
5951184800 08/27/12
TRACE #-122000494648950
8/27 online Pmt HSBC CARD SRVCS 5,884.74
2000000510 08/27/12
TRACE #-021001081844709
8/29 WIRE-OUT 20122420002100 20,000.00
8/30 INTERNAL TRF 2012243000200 51,800.00
8/30 WIRE-OUT 20122430002100 18,500.00
8/31 WIRE-OUT 20122440002600 20,000.00
8/31 SERVICE CHARGE 785.58

LR R R T R L TR R T R R R R R R R R R R R R R R R

Checks in Serial Number Order

Date Check No. Amount
8/21 10,000.00
*Indicates Skip in Check Number

Fed RN TR AN hh T AT AR hdhhhhdhhhhhhfhhkdhhhfhhhhhhhfhkddhdfdhhhhddhddehddddhfdhddih®

Page 127 of 175 of Exhibit 5 000361
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AURIGA USA

546 Fifth Avenue, New York NY 10036
T:(64€) 998-6400 F-(646) 278-0288

Activity Summary (All amounts shown are in base currency: USD)

Brokerage

Accournt Siafemens

Statement Period: 07/01/2012 - 08/31/2012

Cregits This Period Year-to-Date Debits This Period ___ Year-to.Date
Seturilies Seeurilies
Securities Sold 2,693,32271 2,193,363.20 Securities Bought -483,921.09 -683,427.94
Total Securities $2,693,322.71 $2,793,383.20 Total Securities -$483,921.09 -$683,427.94
Cash Cash
Deposils 0.00 99,446.36 Withdrawals -2,209,400.62 -2,208,400.62
Total Cash $0.00 $99,446.36 Total Cash -$2,209,400.62 -$2,209,400.62
Addilional Transaetions Additional Transactions
Dividends and Interest 340 773.98 Dividends and Interest 0.00 -42.38
Total Additional Transactions $3.40 $773.98 Total Additional Transactions $0.00 -$42.38
Total Credits $2,693,326.11 $2,893,603.54 Total Debits -$2,693,321.71 -$2,892,870.94
Transactions by Type of Activity
Process/  Trade/
Settlement Transaction
Data Date Aetivity Type Deseription Guantity Price  Pecrued Interest Amount (LY
Securilies Bought and Sold
08/15/12 08/08/12 SOLD CWABS INC 2005-16 ASSET BKD CTF CL MV-10.706% -2,500,000.000 32.0000 1,020.68 801,02088 USD
BAC330596 04/25/36 B/E DTD 12/28/05 VARIABLE RATE FACTOR
1.00000000 REM BAL  2500000.00
08/15/12 08/08/12 SOLD CITIGROUP MTG LN TR 2005-WF1 MTG PASSTHRU CTF CL -925,000.000 57.5000 1,738.19 48392109  USD
€3295653 M-1 5.330% 12/25/34 B/E DTD 02/01/05 VARIABLE RATE
FACTOR .90657185 REM BAL 838578.96
18/15/12 08/08/12 SOLD GS MTG SECS CORP 2003-HE1 MTG PASSTHRU CTF CL M-2 -1,200,000.000 75.3750 310.72 10502093  USD
GS3469369 VAR RATE 2.146% 06/20/33 B/E DTD 05/28/03 VARIABLE
RATE FACTOR .11577579 REM BAL  138930.95
08/15/12 08/08/12 SOLD PEOPLES CHOICE HOME LN SECS TR 2005-4 MTG -4,675,000.000 76.2500 317.20 819,42072  USD
PCHO34926 PASSTHRU CTF CL 1A2 ADJUSTABLE RATE 0.506% 12/25/35
B/E DTD 10/26/05 VARIABLE RATE FACTOR 22978270 REM
BAL 107423412
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CWL 2005-16 MV1
Alex Hendrickson [alex@aurigausallc.com]

Sent: Wednesday, August 08, 2012 8:06 AM
To:  Mark Bishop

Mark this work 2?? these are the tickets produced by TOMS (Bloomberg trade
system we use)

Ulf - Auriga sells to the Traction High Yield Fund

Thank you very much for the trade..

Auriga Settlement Instructions:

EUROCLEAR #: 98730

. DTC INSTRUCTIONS: DTC #0443

. NSCC COMPARISONS: #0443 ("ARGA") (MPID has CHANGED)
. Physical Deliveries: NSCC/Envelope Participant #0443
ID CONFIRMS:

Institutional ID # 62900

Agent Bank # 00443

TRDR/SLS
SELLS
ASSET-BACKED
Security : CWL 2005-16 MV1 0.7062%

Price : 33 Yield:32.656554
Coupon : 0.706200% Prepay speed : 15.0 CPR

ALEX HENDRICKSON
2500 (M)

Settlement : 8/15/2012
ISSUER: COUNTRYWIDE

Yield to: 5/30/2016 at
Factor : 1.000000000
Notes :

{126670PH5 MTGE DES
<GO>}
Principal UsD
Accrued ( 21 days)
Transaction Costs
Total

825,000.00
1,029.88
0.00
UsDh 826,029.88
Miscellaneous Fields:
Original Face t
Issue Date t
Average Life E
Accrual Start Date
Next Payment Date

2500 (M)
12/28/05
3.79

07/25/12
08/27/12

Current Face : 2,500,000.00
Maturity Date : 05/25/36
Factor Date : Jull2
Accrual End Date 08/26/12
Delay : 0 DAYS

Our detailed disclaimer can be seen at
tto: .aurigausalle.co iselai

a @
71 Connected to Microsoft Exchange

Page 1 of 1
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AURIGA USA, LLC

* TRADE TICKET *
Auriga USA LLC
TRADE DATE: 07-aug-12
TRADER: Auriga
CUSIP: 126670PH5
ISIN:
EUROCLEAR ELIGIBLEYes
BOND NAME: CWL 2005-16 MV1
PRICE: 33,0000000 [33-00]
SETTLE: 15-aug-12 [WEDNESDAY]
BOND COUPON: 0,706%
DAYS ACCRUAL: 21 DYS ACC
ACCRUAL PAID: 1 029,88
NEXT PAYMENT: 27-aug-12 [0 DAY DELAY]
SELLS (ORIG. FACE): 2 500 000,00
FACTOR: 1,000000000
CURRENT FACE: 2 500 000,00
PRINCIPAL VALUE: 825 000,00
TOTAL FUNDS: 826 029,88
COMMENTS: Auriga USA sells and Traction Fonder AB buys
2,500,000 orig face.

Contacts

Seller: Alex Hendrickson, Managing Director
Auriga USA, LLC
546 Fifth Avenue, 9th Floor
New York, New York 10036
+1 (646)998-6430 (office)
+1 (646)303-5051 (mobile)
alex@aurigausallc.com

Purchaser: Ulf Deckmark, COO
Traction Fonder AB
Hammarby Kaj 16
12030 Stockholm, Sweden
+46 850255604 (office)
+46 705309331 (mobile)
ulf.dekmark@tractionfonder.se
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Birgitta Palm-Fredriksson
Yoy

From: Alex Hendrickson [alex@aurigausallc.com]
Sent: den 23 januari 2013 21:5

To: Ulf Deckmark; traction.backoffice

Subject: CWL 2005-16 M\

ULf - Auriga Buys from Traction -
.J-—--"'_h-""_-_*#_-__-
uriga DTC is 04

TEIN: US126670PH55

CUSIP: 12667CPH5

Settlemert date is January 28, 2013

TRADER: ALEX HENDRICKSON CUSIP: _126670PH5
BUYS: 2,500,000 of CWL 2005-16 MVl 0.6637% 05/25/3%
PRICE: 63.2500000 assuming CPR= 15.0 YT™M: 13.057 AL= 3.B83YR
SETTLE: C1/29/°3 [Tue] Accrual PBd: 01/25/13 - 02/24/13 Monthly

Next Payment: 02/25/13 { 0 day delay)
*Formula: (1xLIBORO1M)+46RBP. CAP=n/a % FLOOR= 0.40%

PRINCIPAL VAL S 1,581,250.00
+ 4 Davs RCC 3 184.36 [0 actual current coupon
= TOTAL FUNDS S 1,581,434,36 *~

Tharks for the Lrade

Our detalled disclaimer can be seen at https://conscle.mxlogic.com/redir/220MUCZE545y—
€KYqejoObmUCBWT j - PXsLy4Gmf S1iLNATVSxdVYsyMCqe j t Pul-7wHnUOBWT ] = PXsKrphsodETLLEzAsMCUyrhy
dyg2xkQg9TK-nhsd4086kjs 3VUIVIE6Q]q9I5Msqe xhNEVYSUTttznoVd3wm
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