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# Structuring 4 -0 X
By Structures (1) [Bhared with me] | (3 1.19 eurusd cal | + New |[LShare | & B = [EB
My Structures ® WKD v e Vanila M f
[ @ Search Structure | [TRADE DETAILS 0
Vanla, WKO 2 mintes Expf;zzgggg E{fg o = B
EURUSD Coy Par| EURUSD EUR USD
Expiry | Mon 07Feb22 (3m) | Mon 07Feb22 (3m)
ExpirySettiaDate | Wed 08Feb22 Wed 00Fab22
FixingSource | ~N/A- v | -N/A-
OptionType | Pulon EUR v|Call on EUR
Sirke| 1.1400 1.1900
Option Styie ~ | European v
KnockoutPrica | 1.4100
UpCrDown | Down 0 [
inOrOut| Out ° ®
KQConvention | Conlinuous v v
KnockoutStartDate | Fri 05Nov21
KnockouttndDate | Tue 0706027
WindowStartCut | NYC
WindowEndCut| NYC
SizeOver| 114,600,000 119,000,000
SizeVega | 171,251 140,489
Size | 100,000,000 160,000,000
NotionalCey | EUR EUR
Buysell| Buy Buy
GQUOTING
Spot| 1.1550 1.1550
Marked Poinis | 0.00268 {.00268
Forward | 1.1577 14577
Yolatifity | 5.36% 5.244%
ATM Volafily | 5.134% 5.207%
PremiumType | Spof Seffle o | Spot Satfle [)
PremiumCey | EUR ~|EUR v
Price(%) | 0.440% 0.21%%
Price | 439,848 (EUR) 210,748 (EUR)
Price {Pips}| 50.8 243
ANALYTICS
TotalGuantity | 100,000,000 100,000,000
8BS Price (%) | 0.434% 0.208%
BS Price | 433814 208.728
BS Price {Pips)| 50.1 241
Vanilla Price (%) | 0.482%
FX Vega (USD) | 138.841 132.453
Defta Hedge | 19.971.841 -14.046.691

@ Last savad: 3:23PM Market as of EOD NYC (4Nov2021 Olive marketof @ @ @ O @

FIG. 8
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