
Macquarie Currency Warrants
Indicative Pricing Matrix

AXUWMA AXUWMP
Underlying: AUDUSD Underlying: AUDUSD
Exercise Price: $1.0500 Exercise Price: $1.0000
Type: European Type: European
Style: Call Style: Put
Expiry: 14 Mar 12 Expiry: 14 Mar 12
Face Value: AUD $10 Face Value: AUD $10
Delta (per 1c Chg. in AUDUSD 5.5c Delta (per 1c Chg. in AUDUS 0.0c

Bid ($) Offer ($) Bid ($) Offer ($)
1.0507 0.058 0.068 1.0507 0.000 0.001
1.0512 0.060 0.070 1.0512 0.000 0.001
1.0517 0.063 0.073 1.0517 0.000 0.001
1.0522 0.065 0.075 1.0522 0.000 0.001
1.0527 0.068 0.078 1.0527 0.000 0.001
1.0532 0.070 0.080 1.0532 0.000 0.001
1.0537 0.073 0.083 1.0537 0.000 0.001
1.0542 0.076 0.086 1.0542 0.000 0.001
1.0547 0.079 0.089 1.0547 0.000 0.001
1.0552 0.082 0.092 1.0552 0.000 0.001
1.0557 0.085 0.095 1.0557 0.000 0.001
1.0562 0.088 0.098 1.0562 0.000 0.001
1.0567 0.090 0.100 1.0567 0.000 0.001

*Please note Delta is calculated as a ratio of the change in value of the Warrant divided by the change in the Index Level.
Disclaimer: This document is provided by Macquarie Bank Limited (‘Macquarie’) and contains purely factual information and is not an expression of opinion or recommendation. To the extent permitted by law Macquarie accepts 
no responsibility for errors or misstatements, negligent or otherwise. The information may be based on assumptions or market conditions and may change without notice. No part of the information is to be construed as solicitation 
to make a financial investment. Macquarie or its associates, officers or employees may have interests in the financial products referred to in this information by acting in various roles and may receive fees, brokerage 
or commissions for acting in those capacities. This information is current as at the date indicated above.
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