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Shanghal CFETS-NEX International Monwy Brekind

[2023-2-10]

SRETHARTHENIR 6.7884, RE—ZZHTIE 21 MES.

HAAL ATM 75T, 2w A3Z 5.9, Tm B 5.5, 3m 32 5.15, 9m f3Z 4.68, 1y 3L 4.63/4.65
RR75ME (25d) , 1w AE32 0.65/0.7/0.75, 6m 3% 0.725, 9m B2 0.7

FLY /5T (25d) , 3m f§32 0.2475, 6m A3z 0.24/0.245, 1y A3z 0.25

Vanilla 5@, 1y 7.3 usd call trd 123/124pips

CFETS-NEX FX OPTION RECAP

2/10/2023 6.7884 -21
ATM Traded Changes
1w 55/70
2w 55/ 70 5.9
1s 48/ 58 5.5
2s 48/ 5.5
3s 48/ 58 5.15
6s 43 /53
9s 43/5.0 4.68
1y 43/ 50 4.63/4.65
2y 45/ 65
3y 45/65
25d RR Traded changes
1s 02/ 0.8
2s 0.2/ 0.8
3s 03/ 09
6s 05/10 0.725
9s 05/ 1.1 0.7
1y 0.5/ 1.1
25d FLY Traded changes
1w 02/ 05
1s 0.2 / 0.5
2s 0.2 / 0.5
3s 02/05 0.2475
6s 0.2 / 0.5 0.24/0.245
9s 0.2 / 0.5
1y 0.2 / 0.5 0.25

X / Daisy dai



ERA: Rofos Wong
BH: rofosl wong@cfets-nexcomen

BT SRR TS B D I E R

M
CLEMZEMDEMANTNE (CIFREFNeT ERCEANE. ANERNNH - SE9RSNE, WHAFEEF OSREHESCANRNELE (LTFRF CDSESAE"T) K=, MR FROTEENENSEREMTA.
EAREATERBERGEY. Hit. BURER. “NEFIAANRESE, OFEREXTET. METRIRESER. ARG ERRHEN. RNEEDEES SR N,

WWW.CFETS-NEX.COM.CN



