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Shanghal CFETS-NEX International Monwy Brekind

[2024-07-23)

SRARMASETFENE 7.1334, BRE—ZXZHTE 1 M ER,
HAf ATM 75T, 2m B2 2.8, 6m W3z 4.4, 1y A3k 4.75,
BF /M (25d) , 2m 32 0.205, 1y F§3Z 0.26,

RRAME (25d) , Tm B32-0.4,

CFETS-NEX FX OPTION RECAP

07/23/2024 7.1334
ATM Traded Changes
1w  1.0/3.0
2w 1.0/3.0
1s 1.0/3.0
2s 2.0/4.0 28
3s 2.0/4.0
6s 3.0/50 44
9s 40/55
1y 40/55 475
2y 40/55
3y 40/55
25d RR Traded changes
1s -0.5/0 -04
2s -0.4/0
3s -0.3/0
6s 0.2/0.5
9s 0.3/0.6
1y 0.4/0.7
25d FLY Traded changes
1w 0.1/03
1s 0.1/03
2s 0.1/0.3 0.205
3s 0.1/03
6s 0.2/03
9s 0.2/03
1y 0.2/03 0.26
Daisy Dai

I ERA: Rofosl Wang
BEH: rofosl wong@cfets-nexcomon
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CLEMERNDEMANIE (CTREER" CRALBREE. AEROH - REVRERE, MIRFEEF ESEEEEREANRETLE (TR DSESEE") RE=0, ~REFEOTEEWNSSEENTA-.
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