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USD/Euro Hedged with Short Futures
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Options Profit-and-Loss Diagrams

P P FA P

* In the Protective Put and Buy-write diagrams, the faint grey line represents an equity position, and the colored "hockey
-stick-shaped” line represents the combined stock plus options position. For more details, please click on strategies.
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Ticker NS RN/

B
SBN3 17.55 0.45/0.40
CTN3 87.26 2.95/2.67
HGN3 333.35 12/11.25
C N3 646.5 24.25/22.50

CLN3 95.76 2.85/2.33

AT EE L

2.56%/2.28%

3.38%/3.06%

3.60%/3.37%

3.75%/3.48%

2.98%/2.43%
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