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Shanghal CFETS-NEX Intumational Monwy Breking

[ 2023-8-28)

SRARMASETTFIENR 7.1856, B E—X5HTHE 27 MEA.
HAtL ATM 75, 1w B2 5.1/5.15/5.2, 2w i3 5.2, Tm §32 5.525, 1y F§,5.3/5.325
RR75ME (25d) , 3mpE3z 0.4

FLY 5@ (25d) , 3w B3z 0.185, 1m B3z 0.1875, 2m B3 0.2

CFETS-NEX FX OPTION RECAP

8/28/2023 7.1856 -27
ATM Traded Changes
w0770 5.1/5.15/5.2
2w 50/ 70 52
1s 53/6.3 5 595
2s 50/ 5.8
3s 50/ 5.8
6s 45 /55
9s 45/55
Ty 43755 5.3/5.325
2y 45 /65
3y 45/ 65
25d RR Traded changes
1s 0.1/ 04
2s 01/ 04
3s 0.2/ 0.5 04
6s 03/ 0.6
9s 03/ 0.6
1y 03/ 06

25d FLY changes

iw 015/ 03

1s 0.15 / 0.3 0.1875

2s 0.15 / 0.3 0.2

3s 0.15 / 0.3

6s 0.15 / 0.3

9s 0.15 / 0.3

1y 015/ 03

Daisy Dai

I ERA: Rofosl Wang
BEH: rofosl wong@cfets-nexcomon
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BENAATENENONEN. Hit. BERET. "BRFEANAEEE. DEEENEES. HECIR SRR, AT, RWELEDEES SRR EE.
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