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subject:
fRe: Indicative Levels - USDCNH lyr Options [C]

75 million notional puts at 38 basis points

on Tue, Aug 12, 2014 at 6:55 am, Tazia smith <} vrote:

classification: confidential
Jeffrey -

USDCNH Ref: Spot 6,.1604; Fwd 6.2723 (i.e. 101.82% of spot)

ly ATMS (6.1604) USDCNH call: 1.041% / 2.215%
ly ATMF (E6.2723) USDCNH call: 1.041% / 1.190%

1y ATMF / ATMF +3% call spread: 0.46% / 0.73%
Strikes: 6.2723 /6.4605

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

Indicative lewvels, subject to market movement. Source: DB FX Pricer, B8/12/14

USDCNH 1lyr Price History
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This communication may contain confidential and/or privileged information.
If you are not the intended recipient (or have received this communication
in errar) please notify the sender immediately and destroy this

communi cation. Any unauthorized copying, disclosure or distribution of the
material in this communication is strictly forbidden.

Deutsche Bank does not render legal or tax advice, and the information
contained in this communication should not be regarded as such.
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