W2 BT
RITEIINCHIN 1S

HEARETI

G NEX Lssmzmae

Shanghai CFETS-NEX Intemational Monwy Breking

[2023-4-6]

SRARTRETHENIR 6.8747, BRE—XZH EE 48 MEA,
BB ATM 75T, 1w A3Z 5.7, 3m B 5.1/5.125, 6m f3Z 5.05, 9m pE3Z 4.875, 1y 3z 4.8
RR75ME (25d) , 2m BR3Z 0.46

FLY 5@ (25d) , 2m B3 0.23/0.2325, 2m pg3Z 0.2325

CFETS-NEX FX OPTION RECAP

4/6/2023 6.8747 48
Traded Changes
1w 50/ 70 5.7
2w 50/ 70
1s 50/ 6.0
2s 50/ 6.0
3s 50/ 6.0 5.1/5.125
6s 47 / 5.5
9s 46/53 4.875
1y 45/52 4.8
2y 45/ 65
3y 45/65
25d RR Traded changes
1s 03/ 0.8
2s 03/ 08 0.46
3s 04/ 09
6s 0.5/ 1.0
9s 05/ 1.1
1y 05/ 11
25d FLY Traded changes
1w 02/ 05
1s 0.2 / 0.5
2s 02705 0.23/0.2325
35 02/05 0.2325
6s 0.2 / 0.5
9s 0.2 / 0.5
1y 02/ 05

X / Daisy dai



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