Spot%  Spot Time to expiry

move level 1m 15d
6% 1.4426 | 0.01% 0.00% 0.00%
4% 1.4154 | 0.03% 0.01% 0.00%
2% 1.3882 | 0.15% 0.06% 0.00%
0% 1.3610 | 0.67% 0.45% 0.00%
-2% 1.3337 | 1.97% 1.89% 1.79%
-4% 1.3065 | 3.96% 3.96% 3.79%
-6% 1.2793 | 6.16% 6.17% 5.80%

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e) DB-SDNY-0123913
CONFIDENTIAL SDNY_GM_00270087
EFTA01461717



