ce: paut worri, [ =t stecani=~ [

Diate: 12/24/2013 10:59 AM
Subject: EURUSD Depost Plus, 4.5% annualized yield [C]

Classification: Confidential

Jeffray:

Monetize your bullish view on the eure to pick up yield with short duration via a EURUSD DepositPius (sell USDeEURp and collect premium}, if assigned, flip to
EUR on deposit.

spot ref: 1,36705

EURUSD Deposi Plus (USD on deposit)

Tenor: Tmanth

Strike: ~1.3573

Yield: 4 5% annualized (paid in USD)

Male the uptick to longer-dated sovereign penphery credit: ex: Portugal 3.35% 1011515 -2 82%

Consider $5-10mm USD in Southemn Financial

Updated at 10:55:01
CCY pair EURUSD
Deposit CCY usD
Spotrate 1.36706
Zone cut NY (New York)
Yield
TanoifExp) Dapn 2.00% 2.50% 3.00% 3.50% 4.00% 4.50% 5.00% 5.50% £.008% 6.50%
07-Jan-14 (29} 0 1586 13549 13560 13570 13579 | 13567 13595 0 13602 13609 13615 136
Za-Jan-14 {1} 0.172% 1 3463 1.345%0 1.3513 1.3535 1 3555 1.3573 1.3520 1 3606 1.3622 1.3636
Source: DB Autobahn, 12/24/13
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