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Shanghal CFETS-NEX International Money Broking

[2022-11-29]
SRARDRSETHENIR 7.1989, B E—XZHAR 372 MER, HINHREBHRRRRD.

ATM SIS, 6m R3S 6.05
FLY 75T (25d) , 1y %32 0.275

Vanilla BESAERERAERR, 1w 7.1 put TiZAEEE 125pips, 3m 6.8 put A3Z 95pips, 6m 6.8 put B3z 270~310pips

CFETS-NEX FX OPTION RECAP

11/29/2022 7.1989 +372
Traded Changes
1w 85/ 13.0
2w 85/ 120
1s 85/ 9.5
2s 7.5/ 85
3s 6.5/ 7.5
6s 55/ 6.5 6.05
9s 50/ 6.0
1y 50/ 6.0
2y 45/ 65
3y 45/65
25d RR Traded changes
1s 04/ 1.0
2s 05/ 1.0
3s 05/ 1.0
6s 06/ 13
9s 07 / 1.3
1y 08/ 1.3
25d FLY Traded changes
1w 02/ 05
1s 0.2 / 0.5
2s 0.2 / 0.5
3s 0.2 / 0.5
6s 0.2 / 0.5
9s 0.2 / 0.5
1y 0.2 / 0.5 0.275

X / Ben Qian



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