
1y ATMF / ATMF +3% call spread: 0.469% / 0.73% 
Strikes: 6.2723 /6.4605 

1y ATMS (6.1604) USDCNH put: 0.256% / 0.38% 
1y ATMF (6.2723) USDCNH put: 1.007% / 1.154% 

Indicative levels, subject to market movement. Source: DB FX Pricer, 8/12/14 

USDCNH 1yr Price History 
USDCNH t 6.1604 -.0069 BGN 6.1602 /6.1606 
At 8:29 0 6.1536 Hi 6.1622 I  6.1532 Close 6.1535 AA 08/ 14/ 14 
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II Last Price II 6.1604  
T High on 05/28/14 6.2645 
-- Average 6.1370 
1 Low on 01/20/14 6.0196 
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