leffray -
Per your reguest. 1, 2, and 3mo EURUSD options matrix. strikes +/- 3%.
We discussed with Rich and deemed the 1st tab most relevant format -- shows

bps of notional but in USD terms (multiply bbps by notional for USD cost of
option}. Indicative lewvels.
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This communication may contain confidential and/or privileged information.
If you are not the intended recipient (or have received this communication
in error) please notify the sender immediately and destroy this
communication. Any unauthorized copying, disclosure or distribution of the
material in this communication is strictly forbidden.

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