
  Original Message  
From: Tazia Smith 
Sent: 03/13/2014 06:01 PM EDT 
To: "Jeffrey epstein" <jeevacation@gmail.com> 
Cc: Paul Morris; vinit sahni; Nav Gupta; Vahe Stepanian; "Jean Anne 

wiebracht (Jeanie)" ; "Rich Kahn" 

Su ject: Tra e Report 3/13/14 - W7/ Zero Cost Risk Reversal [C] 
Classification: Confidential 

Jeffrey -

As discussed, today you executed the following: 

underlying: Jun14 Wit 

Bloomberg code: CLM4 <comdty> 

RNS Counterparty code: SOFL 

SOFL buys 5101 call 

SOFL sells $93.5 put 

Premium: Zero 

Notional: 100,000 bbls on each leg 

Both legs knock out if on any day CLM4 fixes below $20/bbl. 

Initial Margin = 13% 
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