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Jeffrey -

As you know, USDJPY 102.5 call expires tomorrow. Copper px chart below. Matt and Nav cc'd here o opine.

As of 4/29/14

Live

Description Trade Date | Expiration |Motional Cost Basis | MTM* MTM* P/L

USDJPY Triple One-Touch 101 Call| 11/21/2013 | 11/20/2014 1,000,000USD[§ - 5 47525 4,752

USDIPY 102.5 Call 1/31/2014 5/1/2014 10,000,000 USD| $190,000 | & 26,484 | 5 (163,516)

Dec14 Copper 7000 Call 4/7/2014 | 12/3/2014 1,250 metrictons| $331,250 | $293,490 | $  (37,760)
$521,250 | $324,726 | $ (196,524)

* Not a bid/offer. Mid Mark-to-Market as reported on client's DB Valuation Statement.

Closed

Initial Trade| Unwind Unwind

Description Date Trade Date Cost Basis | Value P/L

USDCAD RKI Call 5pread 1/17/2014 3/5/2014 5109,995 | $115,000 | 5 5,005

USDRUB 37.595 Binary 3/13/2014 | 4/14/2014 1,000,000 USD| $257,000 | § - 5 (257,000)

Junil4 WTI 101,/93.50 Risk Reversall 3/13/2014 | 5/15/2014 100,000 bbls| 5 - $312,000 | 5 312,000

5 60,005

LME Dec14 Copper Price History
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This communication may contain confidential and/or privileged information.
If vou are not the intended :.{—r;.'_pu—:nl. [or have received this communication
in error) please notify the sender immediately and destroy this
communication. Any u:m._l worized cc lopsure or distribution of the
material in this communication is strictly forbidden.

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