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Shanghal CFETS-NEX International Money Broking

[2022-12-5)

SRETTHARTHENTE 7.0384, R E—XHHTHE 158 MER,

HAL ATM 75T, 1m F32 8.85/8.9, 2m 32 7.7, 3m BRZ 6.9/6.95, 6m BE3Z 5.85/5.9, 9m FE3Z 5.35/5.375/5.4, 1y A3z
5.25/5.275

RRAME (25d) , 2m pg3z 0.35/0.4

FLY /5T (25d) , 1m/3m 3z 0.24, 2m %32 0.23

CFETS-NEX FX OPTION RECAP

12/5/2022 7.0384 -158

ATM Traded Changes

1w 80/ 11.0
2w 80/ 11.0

1s 75/ 90 8.85/8.9
2s 70/ 8.0 1.7
33 65/ 75 6.9/6.95
6s 55/ 6.5 5.85/5.9
9s 50/ 6.0 5.35/5.375/5.4
1y 50/ 60 5.25/5.275
2y 45/ 65
3y 45/ 65
25d RR Traded changes
1s 02/ 0.8
2s 02/ 0.8 0.35/0.4
3s 03/ 0.9
6s 05/ 15
9s 05/ 15
1y 05/15
25d FLY Traded changes
iw 02 /05
1s 02/ 05 0.24
2s 02/05 0.23
3s 02/05 0.24
6s 02/ 05
9s 02/ 05
1y 02/05
X / Daisy dai

[ BRA: Rofosl Wong
Bi: rofosl wong@cfets-neccomeon
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