To: Vincenzo lozzoi
From: jeffrey E.

Sent: Wed 8/13/2014 6:01:51 PM
Subject: Re: Complex currency stuff

there are the mix of spot. forwards. options, options on forwards. bonds local currency. interest

rate swaps.credit default swaps.

On Wed, Aug 13, 2014 at 11:16 AM, Vincenzo lozzo _wmtc:

Jeffrey,

Can you tell me what is the most complicated thing associated with currencies?

If I need to look at this from an hacking prospective, | got to shoot for complexity

Thanks

Sent from my Iphone
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