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Date EURUSD SPX Interest Accrued
10-Jul-24 1.0825 5633.91 No
11-Jul-24 1.0855 5584.54 No
12-Jul-24 1.089 5615.35 No
13-Jul-24 1.089 5615.35 No
14-Jul-24 1.089 5615.35 No
15-Jul-24 1.0907 5631.22 No
16-Jul-24 1.0902 5667.2 No
17-Jul-24 1.0934 5588.27 No
18-Jul-24 1.093 5544.59 No
19-Jul-24 1.089 5505 No
20-Jul-24 1.089 5505 No
21-Jul-24 1.089 5505 No
22-Jul-24 1.0888 5564.41 No
23-Jul-24 1.086 5555.74 No
24-Jul-24 1.0848 5427.13 No
25-Jul-24 1.0851 5399.22 No
26-Jul-24 1.086 5459.1 No
27-Jul-24 1.086 5459.1 No
28-Jul-24 1.086 5459.1 No
29-Jul-24 1.0817 5463.54 No
30-Jul-24 1.0824 5436.44 No
31-Jul-24 1.0828 5522.3 No
1-Aug-24 1.0789 5446.68 No
2-Aug-24 1.0835 5346.56 No
3-Aug-24 1.0835 5346.56 No
4-Aug-24 1.0835 5346.56 No
5-Aug-24 1.0966 5186.33 No
6-Aug-24 1.0915 5240.03 No
7-Aug-24 1.0922 5199.5 No
8-Aug-24 1.093 5319.31 No
9-Aug-24 1.0917 5344.16 No
10-Aug-24 1.0917 5344.16 No
11-Aug-24 1.0917 5344.16 No
12-Aug-24 1.0925 5344.39 No
13-Aug-24 1.0931 5434.43 No




14-Aug-24 1.1019 5455.21 No
15-Aug-24 1.1011 5543.22 No
16-Aug-24 1.0994 5554.25 No
17-Aug-24 1.0994 5554.25 No
18-Aug-24 1.0994 5554.25 No
19-Aug-24 1.1041 5608.25 No
20-Aug-24 1.1084 5597.12 No
21-Aug-24 1.1116 5620.85 No
22-Aug-24 1.1135 5570.64 No
23-Aug-24 1.1121 5634.61 No
24-Aug-24 1.1121 5634.61 No
25-Aug-24 1.1121 5634.61 No
26-Aug-24 1.1163 5616.84 No
27-Aug-24 1.1162 5625.8 No
28-Aug-24 1.1117 5592.18 No
29-Aug-24 1.1088 5591.96 No
30-Aug-24 1.1087 5648.4 No
31-Aug-24 1.1087 5648.4 No

1-Sep-24 1.1087 5648.4 No
2-Sep-24 1.1087 5648.4 No
3-Sep-24 1.1035 5528.93 No
4-Sep-24 1.105 5520.07 No
5-Sep-24 1.1097 5503.41 No
6-Sep-24 1.1103 5408.42 No
7-Sep-24 1.1103 5408.42 No
8-Sep-24 1.1103 5408.42 No
9-Sep-24 1.1043 5471.05 No
10-Sep-24 1.1031 5495.52 No
11-Sep-24 1.1043 5554.13 No
12-Sep-24 1.1016 5595.76 No
13-Sep-24 1.1081 5626.02 No
14-Sep-24 1.1081 5626.02 No
15-Sep-24 1.1081 5626.02 No
16-Sep-24 1.1126 5633.09 No
17-Sep-24 1.1139 5634.58 No
18-Sep-24 1.1124 5618.26 No




19-Sep-24 1.1156 5713.64 No
20-Sep-24 1.1166 5702.55 No
21-Sep-24 1.1166 5702.55 No
22-Sep-24 1.1166 5702.55 No
23-Sep-24 1.1119 5718.57 No
24-Sep-24 1.1133 5732.93 No
25-Sep-24 1.1194 5722.26 No
26-Sep-24 1.1155 5745.37 No
27-Sep-24 1.1158 5738.17 No
28-Sep-24 1.1158 5738.17 No
29-Sep-24 1.1158 5738.17 No
30-Sep-24 1.1196 5762.48 No
1-Oct-24 1.1086 5708.75 No
2-Oct-24 1.1071 5709.54 No
3-Oct-24 1.1039 5699.94 No
4-Oct-24 1.1029 5751.07 No
5-Oct-24 1.1029 5751.07 No
6-Oct-24 1.1029 5751.07 No
7-Oct-24 1.0982 5695.94 No
8-Oct-24 1.0982 5751.13 No
9-Oct-24 1.0957 5792.04 No
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The information in this document (the “Information”) has been prepared by or for the sales and trading function of Crédit
Agricole Corporate and Investment Bank or one of its affiliates (“Crédit Agricole CIB”). It has been prepared on your
behalf or at your request without charge and is for informational purposes only. It is confidential and is intended solely
for your use. It may not be distributed, passed on, published, reproduced, transmitted, communicated or disclosed,
directly or indirectly, in whole or part, to any other person without Crédit Agricole CIB’s prior written consent.

Nothing in the Information is to be construed as an offer for services or products or as an offer or solicitation for the
purchase or sale of securities or any other financial product. The Information may not be relied upon as advice to enter
into any transactions. The Information has no regard to the specific investment objectives, financial situations or
particular needs of any recipient.

The Information may contain assumptions, proposed or expected portfolio compositions, or include projections, forecasts,
yields or returns, scenario analyses or potential future performance. Actual events or conditions may not be consistent
with, and may differ materially from, those assumed. While the Information is based on sources believed by Crédit
Agricole CIB to be reliable, no representation, guarantee or warranty, express or implied, is made as to its accuracy,
correctness or completeness. The Information is subject to change without notice.

If any price information in relation to quotes, spreads, ranges or otherwise is included in the Information, it will be
indicative only and is subject to change without notice. Where relevant, Crédit Agricole CIB believes these prices to be
reflective of market conditions as at the date indicated. Crédit Agricole CIB does not guarantee or warrant that any
transactions will be executed at the indicated prices.

Crédit Agricole CIB does not act as an advisor to any recipient of the Information, nor owe any recipient any fiduciary
duty and nothing in this Information should be interpreted as financial, investment, legal, regulatory, accounting or
taxation advice. Recipients should ensure that any course of action you decide to follow should be based upon your own
judgement and any independent advice that you obtain from your professional advisers.

In no event shall Crédit Agricole CIB or any of its directors, officers or employees have any liability or responsibility to
any person or entity for any direct or consequential loss, damage, cost, charge, expense or other liability whatsoever,
arising out of or in connection with the use or, or reliance upon the Information in this document. Furthermore, under no
circumstance shall Crédit Agricole CIB have any liability to any person or entity for any loss or damage, in whole or in
part, caused by, resulting from, or relating to, any error (negligent or otherwise), omission, condition or other
circumstances within or outside the control of Crédit Agricole CIB or any of its directors, officers or employees in
connection with the procurement, collection, compilation, analysis, interpretation, communication or delivery of the
Information.

United Kingdom: Crédit Agricole Corporate and Investment Bank is authorised by the Autorité de Contr6le Prudentiel
(ACP) and supervised by the ACP and the Autorité des Marchés Financiers (AMF) in France and subject to limited
regulation by the Financial Services Authority. Details about the extent of our regulation by the Financial Services
Authority are available from us on request. Crédit Agricole Corporate and Investment Bank is incorporated in France and
registered in England & Wales. Registered number: FC008194. Registered office: Broadwalk House, 5 Appold Street,
London, EC2A 2DA.



