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Shanghal CFETS-NEX International Monwy Brekind

[2023-4-12)

SRARBHETHEINR 6.8854, W F—3ZH T 28 NE A,

HA ATM 3, TwBkA 5.2, Tm g2 5.225/5.3, 2m pg3Z 5.125/5.175, 3m &3z 5.05/5.08, 6m A3z 4.925/4.95, 9m pEAZ

4.875, 1y pk3Z 4.8/4.825/4.85

RRAME (25d) , Tm Az 0.4, 3m pag 0.425

FLY 5@ (25d) , 2m B3 0.235, 3m pi3aZ 0.235/0.24

CFETS-NEX FX OPTION RECAP

4/12/2023 6.8854 -28
ATM Traded Changes
w 50/ 70 -
2w 50/ 70
s 30760 5.225/5.3
AU 5.125/5.175
3. 307690 5.05/5.08
6s AT /53> 4.925/4.95
9s 46/53 A8T5
ly 43752 4.8/4.825/4.85
2y 45/65
3y 45/65
25d RR Traded changes
1s  03/08 04
2s 03/08
35 03/08 0.425
6s 05/ 10
9s 05/ 1.1
1y 05/ 1.1
25d FLY Traded changes
w 02/ 05
1s 02/ 05
2s  02/05 0.235
35 02/05 0.235/0.24
6s 02 /05
9s 02/ 05
1y 02/ 05
X / Daisy dai

I ERA: Rofosl Wang
B rofoel wong@cfets-nexcomen
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