Scenario Analysis for Trade 1

Table shows value of option (as % of notional) on movement in spot, decaying with time
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Trade 2: Buy a 9month 1% OTM Spot USDINR put and sell a 9m 15% OTM Spot USDINR call for net zero premia
Put strike: 58.08, call strike: 67.58

Ref spot: USDINR 58.6

Scenario Analysis for Trade 2
Table shows net value of a long put and short call option {as % of notional) on movement in spot, decaying with time

SpotP  GSpot

move level

9m
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& 62.12 -1.91 -058 -0.23 0.00 0.00
4 60.94 -1.37 -039 009 000 0.00
2 58.77 083 -019 0316 006 0.00
i | 58.60 0.00 035 061 034 0.00
-2 57.43 0.56 1.:4 143 1.26 2.00
-4 56.26 1.58 224 274 285 4.00
-6 55.08 2.89 3.69 444 454 6.00
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can you send me a chart of where this has been over the past 6 months? thaks
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