EUR 967mm

Indicative Transaction Terms (for smaller size ~ EUR 25mm delta):

A. 5y EURUSD premium neutral risk reversal (long EURUSD put struck at 1.2450 / short EURUSD
call struck at 1.4600)

B. Short EURUSD 1bn 5y forward. Forward points: 1040/1125

C. 1y EUR puts struck at 1.2450 (spot) offered at 2.90%

As you can see the pricing for smaller size is much better. Please advise on how you would like to
proceed.

Best regards,
Daniel

Daniel Sabba
Key Client Partrers -
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in error) please notify the sender immediately and destroy this
communication. Any unauthorized copving, disclosure or distribution of the
material in this communication is strictly forbidden.

Deutsche Bank does not render legal or tax advice, and the information
contained in this communication should not be regarded as such.

please note
The information contained in this communication is
confidential, may be attorney-client privileged, may
constitute inside information, and 1s intended only for
the use of the addressee. It is the property of
JEE
Unauthorized use, disclosure or copying of this
communication or any part thereof is strictly prohibited
and may be unlawful. If you have received this
communication in error, please notify us immediately by
return e-mail or by e-mail to jeevacation(@gmail com, and
destroy this communication and all copies thereof,
including all attachments. copyright -all rights reserved

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e) DB-SDNY-0059237
CONFIDENTIAL SDNY_GM_00205421

EFTA01367644



