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Shanghai CFETS-NEX Intemational Monwy Breking

[ 2024-05-07)

SRKARMRETHEMNIE 71002, RE—RXFZHLFA 8 MERA.
HRRL ATM 75T, 1m FE3Z 2.6/2.625, 2m Az 2.9/2.95/3.0, 6m 3z 4.4, 9m EiAx 4.65, 1y i3z 4.8,
BF /5 (25d) , 1m 32 0.325, 3m Aax 0.315, 1y Bizz 032,

RR75ME (25d) , 1y B3z 0.5,

CFETS-NEX FX OPTION RECAP

05/07/2024 7.1002
ATM Traded Changes
1w 1.0/35
2w 1.0/35
1s 2.0/5.0 2 6/2.625
s 20750 2.9/2.95/3.0
3s 3.0/50
6s 3.0/50 44
9s 40/55 465
1y 40/ 55 48
2y 40 /55
3y 40/ 55
25d RR Traded changes
1s 0/0.5
2s 0/0.6
3s 0.2/0.8
6s 0.2/0.8
9s 0.4/0.8
1y  05/0.8 0.5
25d FLY Traded changes
iw 03/ 04
1s 03/ 04 0.325
2s 03/ 04
3s 03/ 04 0.315
6s 03/ 04
9s 03/ 04
1y 03/ 04 0.32
Daisy Dai

I ERA: Rofos Wang
BH: rofosl wong@cfets-nexcom.on
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