W2 BT
RITEIINCHIN 1D

HEAREFI

C NEX Lssmsmse

Shanghal CFETS-NEX International Monwy Breking

[2023-2-8]

STETHARTHREMNIR 6.7752, B E—3Z8 T 215 MNEMA,

HANL ATM A, 1w A3 6.0, 9m B3E 4.65, 1y B3Z 4.6
RRAME (25d) , 1w 32 0.55, 3m kA< 0.65
FLY 5mE (25d) , 1Tm 32 0.27, 6m B3Z 0.26, 9m f3c 0.265

Vanilla 5@, 1y 7.3 usd call trd 120/124pips

CFETS-NEX FX OPTION RECAP

2/8/2023 6.7752 -215
ATM Traded Changes
1w 55/ 70 6.0
2w 55/ 70
1s 48/ 58
2s 48/ 5.5
3s 48/ 58
6s 43 /53
9s 43/5.0 4.65
1y 43/ 50 4.6
2y 45/ 65
3y 45/65
25d RR changes
1s 02/ 0.8
2s 0.2/ 0.8
SEROEF AL 0.65
6s 05/ 1.0
9s 05/ 1.1
1y 0.5/ 1.1
25d FLY Traded changes
1w 02 /05
1s 0.2 / 0.5 0.27
2s 0.2 / 0.5
3s 0.2 / 0.5
6s 0.2 / 0.5 0.26
9s 0.2 / 0.5 0.265
1y 0.2 / 0.5

X / Daisy dai



ERA: Rofos Wong
BH: rofosl wong@cfets-nexcomen
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