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Jeffrey, per our chat:

Brazil CD3S Markets:
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Sy 210/ 214 - this means you would purchase protection for 214bps per year for 5 years (payment streams below).
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CDS Valuation:
Let's walk through this CDS valuation when you have a second.
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Thank you,

Daniel

Fro "jeffrey E." <jeavacalioni@gmail.com>
Ta Danial Sakbbs

Date: 011212015 05:26 PM
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Credit Default Swap Valuation
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Term Structure 2]

short latin america?

please note

The information contained in this communication 1s
confidential, may be attorney-chient privileged, may
constitute inside information, and is intended only for
the use of the addressee. It is the property of

JEE

Unauthorized use, disclosure or copying of this
communication or any part thereof 1s strictly prohibited
and may be unlawful. If you have received this
communication in error, please notify us immediately by

EFTA00674123



return e-mail or by e-mail to jeevacation(@ gmail.com, and
destroy this communication and all copies thereof,
including all attachments. copyright -all rights reserved

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 copyving, disclosure or distribution of the
material in this communication is strictly forbidden.

Deutsche 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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