WEBiT
RITEINCRAN TS

| wHRERY

& NEX Ltamsmee

Snanghal CFETS NEX intarnathonal Meney reting

[2022-5-23)

SHETRARMRENR 6.6756, B E—RZHTE 731 MEA,
ATM 75T, 3mtrd 5.1,

FLY 75, 2m/3m 25d trd 0.35/0.36,9m 25d trd 0.36

CFETS-NEX FX OPTION RECAP

23/5/2022 6.6756

ATM Traded

1w 55 / 7.0
2w 55/ 7.0
1s 50/ 65
2s 45 / 55
3s 45/ 55 5.1
6s 41/ 5.0
9s 41 / 5.0

1y 41 / 50

2y 42 / 50
3y 42/ 50
25d RR Traded changes
1s 03/ 09
2s 03 /09
3s 03 /09
6s 05/ 12

9s 05 / 1.2

1y 05 /1.2
25d FLY Traded changes
1w 0 / 05
1s 0 / 05
2s 0/ 05 0.35/0.36
3s 0/ 05 0.35/0.36

6s 0.1 / 05

9s 0.1 / 05 0.36




‘1y 0.1 / 0.5
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