|Spreads

Lurve daie

Benchmuark:

1 Use flat curve
Spmead {bps)
Effective date:

Maturity dale e 220 Day count:

Pay accrued
Lurve recovery
Recovery rate:

Deal rate

Calculator
i ation dote:
Cash settled on:
Price:
Principal G 330,00 DV -4 576,82 13 Freguency

Accrued: E. 389 80 LUays: Dav count!

Market Val: 491 941

Thank you,
Vahe

Vahe Stepanian
Assistant Vice President | Key Client Partners
Deutsche Bank Securities Inc.

All trade execution information contained herein is being provided as an accommodation at your request in advance of
your receipt of the official trade confirmation(s). Additional trade detail information available upon request. The terms of
the trade(s) may be subject fo change prior fo settlement, and therefore the official trade confirmation(s) and account
statements issued by Deutsche Bank shall govern. Deutsche Bank is not responsible for any discrepancy between the
informal execution repornt and the official trade confirmation(s) or account statements.
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