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Shanghal CFETS NEX Internationsl Money Broking

[2024-11-06]

SRARHRETHENR 7.0993, B E—XZFHAEF 23 MNEA.

HAR ATM /5T, 2w kA 7.0, Tm pg32 5.5/5.55/5.75, 2m B3z 4.95/5.0/5.1/5.15/5.2, 3m B3k 4.925/5.0/5.05/5.15/5.2/5.35/5.5, 6m A{3Z

4.9/4.95/5.0/5.1, 9m FE3Z 4.95/5.0, 1y p&a 4.9/4.95,

CFETS-NEX FX OPTION RECAP

11/06/2024 7.0993 23
ATM Traded Changes
1w 5.0/10.0
2w 5.0/10.0 70
s 50/70 5.5/5.55/5.75
2s  40/60 4.95/5.0/5.1/5.15/5.2
3s  40/60 4.925/5.0/5.05/5.15/5.2/5.35/5.5
6s  45/55 4.9/4.95/5.0/5.1
9s  45/55 4.95/5.0
Ty 45/55 4.9/4.95
2y  45/55
3y  45/55
25d RR Traded changes
1s  -0.2/02
2s  -0.2/0.2
3s  0.1/035
6s  0.2/045
9s  03/0.55
1y  0.4/0.65
25d FLY Traded changes
1w  0.1/0.25
1s 0.20/0.30
2s 0.20/0.30
3s 0.20/0.30
6s 0.25/0.35
9s 0.25/0.35
1y  0.25/0.35




