DB's bid for your Brazil CDS protection is 445bps p.a. This equals an unwind fee payment by DB of 51,256,044, Recall you

paid 491,941 to enter the trade.

Original unofficial trade details:

o

BraSov default swap with SOUTHEEN FINANCIAL LLC DB Sells default protection on FEDERATIVE
EEFUBLIC OF BEAZIL
NOTIONAL Usp 10,000,000
TRADE DATE 13=Jan=2015
IM 1
l4=Jan=2015
20-Mar-2020
BRAZIL 12.25 OF 03/30 ISIN: UsS105756AL4A0
Failure to Pay, R, PRepudiation/Moratorium

LR

1nm

UPFRONT FEE 91,24
STANDARD TERADE
HARDWIRING

CLEARING HOUSE

e

Trade details:
Deal Information

Raferance:
Countarparty:

b

Business days. LOMMNYC

Business days adj Following BuyiSell

ve date:
aturity date Day count:
Payment freq:

Pay accrued

Curve recove y-

Accrued:

Market Val: 491,541 IR DVO1
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DB-SDNY-0080418
SDNY_GM_00206602

EFTA01368602



