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Shanghal CFETS NEX Internationsl Money Broking

[2024-11-07]

SRARHRETHENER 7.1659, B E—3ZZFHIANK 666 MEA.

HAR ATM 5, 1w B3 6.2, Tm &3 5.1/5.15/5.2/5.3/5.4/5.45, 2m B3Z 4.85, 3m 3L 4.875, 6m pi3AZ 4.875/4.9/4.95/4.955, 9m pEAZ

4.875/4.9/4.9125, 1y p§3Z 4.9/4.925/4.95,
BF 5@ (25d) , 1w B3 0.155/0.165, 2m p&3Z 0.245,

RRAME (25d) , 2m B%32 0.1/0.15

CFETS-NEX FX OPTION RECAP

11/07/2024 7.1659 666
ATM Traded Changes
1w 3.0/7.0 6.2
2w 3.0/7.0
s >0/60 5.1/5.15/5.2/5.3/5.4/5.45
2s 4.0/6.0 485
3s 4.0/6.0 4875
B A 4.875/4.9/4.95/4.955
9 45/55 4.875/4.9/4.9125
Ty 4555 4.9/4.925/4.95
2y  45/55
3y  45/55
25d RR Traded changes
1s -0.2/0.2
2s -0.2/0.2 0.1/0.15
3s 0.1/0.35
6s 0.2/0.45
9s 0.3/0.55
1y 0.4/0.65
25d FLY Traded changes
1w 0.1/0.2 0.155/0.165
1s 0.20/0.30
2s 0.20/0.30 0.245
3s 0.20/0.30
6s 0.25/0.35
9s 0.25/0.35
1y 0.25/0.35




