8.  (payer mid is 1.465%)

price in spot premium to be settled T+2 from trade date
fwd swap rate reference 2.393% - need to refresh for live level on execution
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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.

Please refer to hitps.//db.com/disclosures for additional EU corporate and regulatory
disclosures.

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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