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32.800

32.700
32.700

FX Forward
FX Option

32.800

Plain Vanilla 32.800
32.800

Delta Hedge 32.800

32.800
32.700 32.800

32.300
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Underlying

asset
Exercise
price
32.800
Notional
amount

Call

Put
Buy Call
Sell Call
Buy Put
Sell Put
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Plain Vanilla

Asian Option, Bermuda

Option
Digital Option

Knock-out, Knock-in

Buy Call

32.800
USD CALL TWD PUT 32.800 1 MTH uUsb 1 MIO
usb 3,000
. 33.000 . 32.500
Exercise Not exercise
32.800 Expired
Sell Call
32.800
USD CALL TWD PUT | 32.800 1 MTH usb 1 MIO
uUsb 3,000
usb 3,000




33.000
32.800
32.800

32.500

2006

Buy Put

32.800

USD PUT TWD CALL

32.800

1 MTH Usb 1 MIO

uUsb 2,000

. 32.500
32.800

. 33.000

Sell Put

32.800

USD PUT TWD CALL

32.800

1 MTH usb 1 MIO

usb 2,000

. 32.500
32.800
32.800

. 33.000

Plain
Vanilla

No:45
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32.800 usSD
9,000

SELL USD CALL TWD PUT

33.000

33.000

33.000



2006

/
BUY USD PUT TWD CALL 32.750 IMTH usb 1 MIO
SELL USD CALL TWD PUT 32.750 IMTH Usb 2 MIOa
32.750 usb 2 MI0
BUY USD PUT TWD CALL
usb 1 32.750
MI0
SELL USD CALL TWD PUT 32.750 usb 2 MIO
32.750 usb 1 MI0
BUY USD PUT TWD CALL
SELL USD CALL TWD PUT
32.750
usb 2 MIO
/
BUY USD PUT TWD CALL 32.800 3 DAY usb 1 MI0
SELL USD CALL TWD PUT 32.800 IMTH usb 1 MI0
usb PUT 32.800 usb 1 MIO
TWD CALL

No:45
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32.800 32.800
usb 1 MIO
/
BUY USD PUT TWD CALL 32.580 IMTH usb 1 MI0
SELL USD CALL TWD PUT 32.720 IMTH usb 1 MI0
. 32.580 . 32.580 32.720
BUY USD PUT TWD CALL
32.580 usb 1
MIO
SELL USD CALL TwD PUT 32.580
32.720
. 32.720
BUY USD PUT TWD CALL
SELL USD CALL TwWD PUT
32.720 Usb 1 MI0
/
BUY USD PUT TWD CALL 32.600 |1,2,3 MTH | USD 1 MIO
SELL USD CALL TWD PUT 32.820 |1,2,3 MTH | USD 2 MIO
32.600 32.600 Usb 1 MIO
32.820 32.820
32.600 32.820 usb 2 MIO
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116.00
KO
USD CALL JPY PUT 115 118 IMTH uUsb 1 MIO| USD 3,400
118
Knock-in, KI
118
115
Kl
USD CALL JPY PUT 115 117 IMTH USD 1 MIO|USD 12,000
114.40
118
114.40 usb 1 MIO Knock-out Forward KO
118 Forward
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117
117
115
/ KO
BUY USD CALL JPY PUT 114.40 118 IMTH uUsb 1 MIO
SELL USD PUT JPY CALL 114.40 118 IMTH uUsb 1 MIO
Knock-out Forward
114 .40
115.60
115.60 usb 1 MIO
/
BUY USD CALL JPY PUT 115.60 IMTH Usb 1 MIO
SELL USD PUT JPY CALL 115.60 IMTH Usb 1 MIO




