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Sm &m Im Im Atexp
0.21 0.1 005 000 000
0.35 0.28 0.14 0.02 000
0.61 056 0.3% 013 000
1.31 1.06 0% 065 000
1.73 1.87 1597 150 2.00
2.71 3.4 342 372 4.00
4.00 451 5325 385 600

Trade 2: Buy a 9month 1% OTM Spot DSDINR put and sell a 9m 15% OTM Spot USDINR call for net zern premia

Put strike: 538,08, call sinke: 67,58
Ref spot: USDINR 58.6

Scenario Analysis for Trade 2

fye Gimi 3im 1m At exp
& 62.12 -1.91 -0.98 -0.23 0.00 0.00
4 60.94 -1.37 059 0.0% 000 O0.00
2 39.77 -0.83 -0.19 0316 0068 0.00
o S5B.60 0.00 0.35 061 034 0.00
-2 57.43 0.56 1.14 145 126 2.00
-4 56.26 1.58 24 274 289 4.00
-6 55.08 2.89 369 444 454 6.00
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