Bilaga 15 A

Justerad 2019-09-06

(PM)
Bilaga M

till férundersoékningsprotokoll

EB-4689-16

STOCKHOLMS TINGSRATT
Avdelning 2

INKOM:  2019-10-16
MALNR: B 9735-17
AKTBIL: 1276

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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Kap 7.10 MSAC - Bilaga M

Innehallsforteckning
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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

21-Oct-11

DE LA ROSA

61746RDS7

MSAC 2003-NC8 B3

37.0000000 [37-00]
26-Oct-11 [WEDNESDAY]
1 DYS ACC

326.60

11/25/11 [24 DAY DELAY]
10,696,000.00

0.187597052

2,006,538.07

742,419.09

742,745.69




B, G686 172
Case 2:17-cv-04155-SVW-KES Document 12-5 Filed 06/05/17 Page 153 of 175 Page ID

#:449
pate 10/31/11 Page
Account Number -0070
Enclosures
***************************SNGLP
1006 1.0300 sP 0.640 7 125
ABS INVESTMENT GROUP LLC
707 BROADWAY 18TH FLOOR
SAN DIEGO CA 92101
—-——- CHECKING ACCOUNTS ----
BUSINESS ANALYZED CHECKING Number of Images 3
Account Number 0070 Statement Dates 10/01/11 thru 10/31/11
Previous Balance k: 0.42 Dpays in the statement period
5 Deposits/Credits 2, 010 240.09 Average Ledger 198, 551
23 checks/Debits 2,003,307.29 Average Collected 198,551
Service Charge 268.17
Interest Paid .00
Ending Balance 25,945.05

NEBERETTREBERAIRNX TR AN S ST h vk drdhddeehddehiidhhhdhhfkhhhhdhdhhhfddddhhdddtih it st

Deposits and Additions
Date Description Amount

10/07 IB Transfer from D *****0Q05 to 608,832.56
D *****070

10/12 INTERNAL TRF 2011285000210 192,868.55

10/24 IB Transfer from D *****(Q05 to 460,933.71
D *****070

_15710/24 1B Transgeg from D *****005 to 742,745.69<f“

D KRkt 7

10/27 WIRE-IN 20113000008400 4,859.58

EEE R 3 R L R R R R R R R R AR R R A R L R R o AR S SR TR SRR R R TR R R R R SR A R S SRR S R TR R SR R R TR R O

Checks and withdrawals

Date Description Amount
10/07 INTERNAL TRF 2011280000930 25,000.00
10/11 WIRE-OUT 20112840003400 30,705.00
10/11 WIRE-OUT 20112840003300 522,420.68
10/13 WIRE-OUT 20112860002000 192,868.55
10/13 PAYMENT AT&T 661.55
9991300000 10/13/11
TRACE #-028000085527727
10/13 EPAY CHASE 2,633.93
5760039224 10/13/11
TRACE #-021000022950457
10/14 PAID SDGE SD GAS ELEC 144 .51
5951184800 10/14/11

Page 153 of 175 of Exhibit 5 000387
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apABs

< INVESTMENT GROUP

* TRADE TICKET *

ABS INVESTMENT GROUP

TRADE DATE: 25-mar-13

TRADER: ABS Investment Group / Amer RMBS Equity Fund I\
CUSIP: 61746RDS7

BOND NAME: MSAC 2003-NC8 B3

PRICE: 44,5000000 [44-16]

SETTLE: 02-apr-13 [TUESDAY]

BOND COUPON: 4,875%

DAYS ACCRUAL: 1 [1 DAYS ACCRUED]
ACCRUAL PAID: 271,72

NEXT PAYMENT: 25-apr-13 [24 DAY DELAY]

SELLS (ORIG. FACE): 10 696 000,00

FACTOR: 0,187597052

CURRENT FACE: 2 006 538,07

PRINCIPAL VALUE: 892 909,44

TOTAL FUNDS: 893 181,16

COMMENTS: Solid Venture Capital buys, and ABS Investment

Group / Fund 1V sells $10,696,000 original face.

Contacts

Purchaser: Emil Ingmanson, President
Solid Venture Capital

Hammarby Kaj 16

Stockholm, Sweden 120 30
+1 46 851 720 700 (office)
+1 46 732 939 999 (mobile)

eai@solidequity.se

Seller: Mark Bishop

ABS Investment Group / American RMBS Equity Fui

1176 Main Street, Suite 300
Irvine, California 92614
+1(877)560-6637 (office)
+1(949)678-9574 (mobile)
mbishop@absig.com

BG721-3 TRADE TICKET MSAC 03-NC8 B3_ FUND 1V to ABS.xls

ga/ﬁf@ /’7(}
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Case 2:17-cv-04155-SVW-KES Document 12-5 Filed 06/05/17 Page 101 of 175 Page ID

BUSINESS ANALYZED

Checks and withdrawals

Date
4/08
4/08

4/09
4/09
4/11
4/15

4/15
4/15
4/15
4/17

4/17

#:397

pate 4/30/13
Primary Account

0070 (Continued)

Description Amount
WIRE-OUT 20130980002200 425,822.83-
Online Pmt HSBC CARD SRVCS 6,491.39-
9541719426 04/08/13
TRACE #-056073619215834
WIRE-OUT 20130990010500 2,400.00-
WIRE-OUT 20130990002000 425,822.83-
WIRE-OUT 20131010002200 22,374.95-
IB Transfer from D *****Q70 to 893,181.16—‘%"““’
D *****005
INTERNAL TRF 2013105000420 100,000.00-
WIRE-OUT 20131050001900 20,000.00-
WIRE-OUT 20131050004000 100, 000.00-
IB Transfer from D *****070 to 447,325.60-
D *****005
WIRE-OUT 20131070001400 20,000.00-
WIRE-OUT 20131070002200 2,000.00-
WIRE-OUT 20131090003000 20,000.00-
WIRE-OUT 20131090003600 5,500.00-
PAID SCGC THE GAS COMPANY 87.41-
WEB
online Pmt HSBC CARD SRVCS 11,606.22-
WEB
WIRE-OUT 20131120010900 8,515.00-
WIRE-OUT 20131120009400 20,000.00-
WIRE-OUT 20131120009800 21,750.00-
online Pmt HSBC CARD SRVCS 9,235.00-
WEB
WIRE-OUT 20131140002300 20,000.00-
WIRE-OQUT 20131160001300 89,423.00-
WIRE-OQUT 20131190003400 2,000.00-
WIRE-OUT 20131190003200 2,000.00-
WIRE-OUT 20131190004200 4,000.00-
WIRE-OUT 20131190003100 5,000.00-
WIRE-OUT 20131190003500 6,000.00-
WIRE-OUT 20131190003700 11,800.00-
WIRE-OUT 20131190003800 13,200.00-

Page 101 of 175 of Exhibit 5

Page 3
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BG 721-3 TRADE TICKET MSAC 03-NC8 B3, ABS to SVC.xls

* TRADE TICKET *
ABS INVESTMENT GROUP
TRADE DATE: 25-mar-13
TRADER: ABS Investment Group / Amer RMBS Equity Fund I\
CUSIP: 61746RDS7
BOND NAME: MSAC 2003-NC8 B3
PRICE: 51,5000000 [51-16]
SETTLE: 02-apr-13 [TUESDAY]
BOND COUPON: 4,875%
DAYS ACCRUAL: 1 [1 DAYS ACCRUED]
ACCRUAL PAID: 271,72
NEXT PAYMENT: 25-apr-13 [24 DAY DELAY]
SELLS (ORIG. FACE): 10 696 000,00
FACTOR: 0,187597052
ICURRENT FACE: 2 006 538,07
PRINCIPAL VALUE: 1 033 367,11
TOTAL FUNDS: 1 033 638,83
COMMENTS: Solid Venture Capital buys, and ABS Investment
Group / Fund IV sells $10,696,000 original face.

Contacts

Purchaser: Emil Ingmanson, President
Solid Venture Capital
Hammarby Kaj 16
Stockholm, Sweden 120 30
+1 46 851 720 700 (office)
+1 46 732 939 999 (mobile)
eai@solidequity.se

Seller: Mark Bishop
ABS Investment Group / American RMBS Equity Fui
1176 Main Street, Suite 300
Irvine, California 92614
+1(877)560-6637 (office)
+1(949)678-9574 (mobile)
mbishop@absig.com
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Case 2:17-cv-04155-SVW-KES Document 12-5 Filed 06/05/17 Page 99 of 175 Page ID

#:395

********#**********EXCLUDE_CyC]e
1196 0.8490 Ex 0.000 5 2 455
Abs Investment Group LLC

707 Broadway 18th Floor

San Diego CA 92101

pate 4/30/13
Primary Account

---- CHECKING ACCOUNTS ----

Abs Investment Group LLC

BUSINESS ANALYZED

Page

1
[ 0070

0
4/01/13 thru 4/30/1

Account No. 0070 Statement Dates 3

Previous Balance 335,6Y8.71 Days in the statement period 30

8 Deposits/Credits 4,763,228.65 Average Ledger 644,463.10

54 Checks/Debits 4,561,012.67 Average Collected 644,463.10
Service Charge .00
Interest Paid .00
Current Balance 537,914.69

Total For Total

This Period

Year-to-Date

NSF paid item fees statement to date

$.00

$.00

NSF return item fees statement to date

$.00

$.00

FedkTh T T A AR RhhRhNdeehdh e hdhhhdhdhhhfhhrhhhhhhhhhhhhfhhhhhdhdhhdhhdddhfdekddedededhddfdri®

Deposits and Additions

Date Description

4/01 IB Transfer from D *****005 to
D *****070

4/08 WIRE-IN 20130980006000

4/08 WIRE-IN 20130980006100

4/08 WIRE-IN 20130980014800

4/10 INTERNAL TRF 2013100000220

4/12 WIRE-IN 20131020001700

4/15 IB Transfer from D *****005 to
D *****070

4/16 WIRE-IN 20131060004800

Amount
1,594,300.00

175,200.15
180,069.78
425,822.83
5,320.21
1,040,190.08
895,000.00

447,325.60

Page 99 of 175 of Exhibit 5

000333
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settlement confirm

20130412151334wW00 RECEIVE AGAINST PAYMENT CONFIRMATION
1:F01 TUBDDEDDAXXX 9471 917793
2:0 545 0913 130412 BBHCUS33AXXX 0666 347028 130412 1513 N
3:108:SWETO0SW410229227
4::16R:GENL
:20C: :SEME//120745936800000
: 23G:NEWM
:98A: : PREP//20130412
:16R:LINK
:20C: :RELA//8839290520130412
:16S5: LINK
:165:GENL
:16R: TRADDET
:98A::SETT//20130412
:98A: :TRAD//20130410
:98A: :ESET//20130412
:90A: :DEAL//PRCT/12,07656
:35B:ISIN US61746RDS76
MSAC 2003-NC8 B3 V/R 09/25/33
:16S: TRADDET
:16R:FIAC
:36B::ESTT//FAMT/10696000,
:36B: :ESTT//AMOR/2006538,0468
:97A: :SAFE//2006112
: 168 :FIAC
:16R:SETDET
:22F: :SETR//TRAD
:16R: SETPRTY
:95P: : SELL//CEDELULL
:16S:SETPRTY
:16R: SETPRTY
:95R: : DEAG/DTCYID/00000908
:16S:SETPRTY
:16R: SETPRTY
:95P: : PSET//DTCYUS33
:20C: :PROC//001D4345
:16S:SETPRTY
: 16R: AMT
:19A: :ESTT//USD1296265, 41
:16S:AMT
:16S:SETDET
5:CHK:9FA9F990C775

Fran Close Brothers



20130417112231W00 DELIVER AGAINST PAYMENT CONFIRMATION

1:F01 TUBDDEDDAXXX 9477 015064
2:0 547 0522 130417 BBHCUS33AXXX 0667 798166 130417 1122 N
3:108:SWFTOSW410723708
4::16R:GENL

:20C::SEME//120776077000000

: 23G:NEWM

:98A::PREP//20130417

:16R:LINK

:20C: :RELA//7968250520130412

:16S:LINK

:16S:GENL

:16R: TRADDET

:98A: :SETT//20130412

:98A::TRAD//20130410

:98A: :ESET//20130417

:90A: :DEAL//PRCT/12,07656

:35B:ISIN US61746RDS76

MSAC 2003-NC8 B3 V/R 09/25/33

:16S: TRADDET

:16R: FIAC

:36B: :ESTT//FAMT/10696000,

:36B: :ESTT//AMOR/2006538, 0468

:97A: :SAFE//2006112

:16S:FIAC

:16R:SETDET

:22F::SETR//TRAD

:16R: SETPRTY

:95P: : BUYR//CHASGB2LXXX

:165:SETPRTY

:16R: SETPRTY

: 95R: : REAG/DTCYID/00000502

:16S:SETPRTY

:16R: SETPRTY

:95P: : PSET//DTCYUS33

:16S:SETPRTY

:16R:AMT

:19A::ESTT//USD1298848,83

:16S:AMT

:16S:SETDET
5:CHK:073FB2C559A6

Fran Close Brothers



51265 35
Nede &l ¢
Close Brothers Seydler Bank AG

Schillerstrae 27-29
60313 Frankfurt am Main

s Close Brothers ~evy«<iler

Fiily R 1 & g
2onesde KO
D ie, A

TRADE CONFIRMATION
Date: 10/04/13

Client: Traction Fonder AB
Confirmation Text:
Reference No.: 212542
We confirm your Buy
Security Name: MS ABS CAP.I INC. TR.2003-NC8 DL-FLR CERTS 2003(33) CL.B-3
ISIN: US61746RDS76
Currency: Usb
Nominal: 10,696,000
Trade Price: USD 12.07656000 Principal Amount: USD 1,291,708.86
Commission: USD 1,291.71 Interest Days: 18
Local Tax: Accrued Amount: USD 5,848.26
Net Price: USD 12.14331400
Net Amount: USD 1,298,848.83
Exchange:
Trade Day: 10/04/13
Value Day: 12/04/13
Trade Time: 14:50
Trader: pfersdca

Our Settlement Instructions:

BBH, New York

BBHCUS33

DTC 0010, AgentiD 10419, ACC. 2006112 HSBC RE NCM Clients

Your Settlement Instruction:

JP Morgan Chase Bank, New York
DTC 00902 inst.ID 62815

ABA no: 021000021

JP Morgan Chase Bank, London
ACC: PS75350

‘Contact:Trade Operations  Phone:+49 (0)69 92054-850 Fax:+49 (0)69 92054-915 E-Mail:top@cbseydler.com

21
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Robert Ekstrom

From: Robert Batista < robert batista@aurigausalic.com>
Sent; den 18 augusti 2014 17:34

To: funds@cc.com.mt

Cc: info@optimusfonder.se; optimus.backoffice
Subject: ANOTHER TRADE DONE TODAY

Attachments: New Auriga Del Instructions.pdf

WE BOUGHT FROM YOU:

TRADER: ALEX HENDRICKSON CUSIP: 61746RDS7

SELLS: 10,696,000 of MSAC 2003-NC8 B3 5.78% 09/25/33

PRICE: 23.5000000 assuming CPR=10.0 YTM: 99.705 AL=220YR

SETTLE: 08/21/14 [Thu) Accrual Pd: 07/25/14 - 08/24/14 Monthly
Next Payment: 08/25/14 ( 0 day delay)

**CurrFace $ 2,006,538.07 <Jull4 Factor 0.1 875970524>

PRINCIPAL VAL $  471,536.45

+27 Days ACC $ 8,698.34 v actual current coupon

=TOTALFUNDS §  480,234.79 *+

SETTLEMENT INSTRUCTIONS ATTACHED

22
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