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Shanghal CFETS-NEX International Monwy Breking

[2023-4-21]
SRETHARTFIINIR 6.8752, R E—ZHTE 235 MNEA,
HANL ATM AE, 1w a3 4.15, 2m 32 4.85, 3m i3z 4.8, 6m B3 4.85, 1y Fk,4.8/4.81
RRAME (25d) , Tm p3c 0.45,

FLY 5@ (25d) , 1w pg3aZ 0.325, 1m B3 0.22

CFETS-NEX FX OPTION RECAP

4/21/2023 6.8752 -235
ATM Traded Changes
1w 35/ 50 415
2w 35/ 5.0
1s 40/ 55
2s 45/ 55 485
3s 45/ 55 48
6s 45 /55 485
9s 46/53
ly 43752 4.8/4.81
2y 45 /65
3y 45/ 65
25d RR Traded changes
1s 03/ 0.8 0.45
2s 03/ 0.8
3s 03/ 0.8
6s 05/ 1.0
9s 05/ 1.1
1y 05/ 1.1
25d FLY Traded changes
1w 02/ 05 0.325
1s 0.2 / 0.5 0.22
2s 0.2 / 0.5
3s 0.2 / 0.5
6s 0.2 / 0.5
9s 0.2 / 0.5
1y 02/ 05
X / Daisy dai

I EEFA: Rofosl Woang
B rofoel wong@cfets-nexcomen

B
CLEMERMDESANIE (CTFEEEeT ERCSRER. ANienil- REYRSNe, GHRSEEF ESRERTRENRnELD (TR DSESATE") RE=0, "N FREFEeNy SEReNTN-.
ERRTATENRECTRST. it BURAT. " NRTFAANREEE. GFEEREXEES. PR ERE. BTN, RNEEOELEIHI NN RN .

WWW.CFETS-NEX.COM.CN



