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Assume S; in F Xth follows dS; = pupSidt + 055:dW; and we have a foreign currency, F X7, with
the corresponding jiq, 0tz fo, a0 P o, fa.-

A composite asset of S; into F X7, S¢, is then

dS{ = naS{dt + /02 + 0%y, 0 2050y fau P, fin s AW,



