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SEARTRZETHENR 7.2150, RE—35H HE 142 MNEA,
HA ATM 5@, 2W BZa2 11.0, 1M %32 9.0, 6M B%3Z 6.15, 1Y %32 5.6 #15.65,
RR M (25d) , 1W A£3Z 0.35, OM F1 1Y Ak 1.025
FLY A@E (25d) , 1M, 6M. 9M. 1Y 9z 0.25, Wl 1Y px 0.23,

CFETS-NEX FX OPTION RECAP

8/11/2022 7.2150 -142
ATM Traded Changes
1w 95/ 120
2w 9.0/ 120 11.0
1s 8.0/ 9.5 9.0
2s 73/ 85
3s 70/ 75
6s 6.0/ 6.5 6.15
9s 5.5/ 6.0
1y 5.3/ 6.0 5.6, 5.65
2y 5.0/ 6.5
3y 50/ 6.5
25d RR Traded changes
1s 04/ 10
2s 05/ 1.2
3s 06/ 12
6s 07/ 13
9s 07 /13 1.025
1y 077/13 1.025
25d FLY Traded changes
iw 02 /03
1s 02 /03 0.25
2s 0.2/ 03
3s 02/ 03
6s 02 /03 0.25
9s 02/ 03 0.25
1y 02 /03 0.25,0.23
X / Ben Qian
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