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Buy humpean l'Sl) I .0.81.0m 6.7700 SEX 6.770.(Xl(1 (537.600) 3 months 

Sell KI at 7.4638 l'Sl) 12 7.10(10 SEX 13.540.000 1.76'4 533.564 3 months 

Buy European ('NI) 907.045 74638 SEX 6.770.000 -1.12% (510.1591 3 months 

(5144951 

THE ACTUAL PRICE WILL DEPEND ON THE CURRENT MARKET SPOT, VOLATILITY AND INTEREST DIFFERENTIAL 

A'ote: A reference LISD/SEK spat rale of 6.7700 is assumed below 

Spot Rate 

SENSITIVITY ANALYSIS OF INVESTMENT RETURN 

AT MATURITY OF OPTIONS 

Premium Option Return (w KI) Option Return (NO KO 

8 O6 itt 1514.1951 (514.195) 

7 9648 (514.195) (814.195) 

7 SOS (514.195) (514.195) 

7 7648 (514.195) (514.195) 

7 6648 (514.195) (514.195) 

7 5648 (514.195) (514.195) 

74638 760 

7 .1032 (514.195) (56.764) $71.332 

73125 (514.195) $788 563.780 

72819 1514.195) 58.465 556.103 

72213 1514.195) 516.271 548.296 

7 16O6 i $1 1.195) 524.210 540.358 

7.1000 1$14.19e 532261 632.264 

79450 1514.195) 524.840 $24.840 

6.99(X) 414.1951 $17.279 517.279 

6.9350 ($1A195) $9.597 59.597 

6 818X) 1514.1951 $1,793 51.793 

6.8250 1514.1951 56.136 ($6.136) 

6.7700 1 I. i j 11 

6.67(X) (514.195) (514.195) (514.195) 

63700 (514.195) (514.195) (S14.195) 

6.4700 (514.195) (514.195) ($1A195) 

6.3700 1514.195) (514.195) 1$14.195) 

6.2700 ($14.195) ($14.195) (514.195) 

6.17(10 (514.195) ($14.195) (514.195) 

USD VALUE OF OPTIONS AT MATURITY 
Sii)0.000 

540.000 

560.000 

240.003 

520.000 

R20.000) 
USCeSEK Spot Rabe 

This strategy is for clients with FY Level 6 approval. Clients may lose their entire premium investment. An ISDA is required. 
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