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Shanghal CFETS-NEX International Monwy Brekind

[2023-3-21]

SRARTSRETHENNER 6.8763, KR E—ZZHAT 69 MEA,

HARY ATM 5@, Twhpka 7.0, 7.1%17.2, 1Tm 32 6.15, 58 3*1y p32-0.575, -0.5625 #0-0.55, 9*1y p%3z-0.075

RRAME (25d) , 3m B3z 0.6

RRAME (10d) , 1whk3z 0.5, 2m 3z 1.05

FLY 5@ (25d) , Tm #0 2m 13532 0.225, 6m p}3Z 0.25

Vanilla 5@ 1w 6.93 call 5¢3Z 80pips, 3m 6.88 call 53z 520pips, 1y 7.3 call B3Z 195pips, on 6.87 put 53z 60~70pips X[&], 1Tm 6.71

put B3z 63~70pips X|&]

CFETS-NEX FX OPTION RECAP

3/21/2023 6.8763 +69
ATM Traded Changes
1w 6.0/ 9.0 7.0,71,7.2
2w 6.0/ 9.0
1s 58/ 65 6.15
2s 55/ 63
3s 50/ 6.0
6s 47 / 5.5
9s 46/53
1y 45/ 52
2y 45 / 6.5
3y 45 / 6.5
25d RR Traded changes
1s 05/ 0.8
2s 05/ 0.8
3s 05/ 0.8 06
6s 05/ 0.8
9s 05/ 038
1y 05/ 038
25d FLY Traded changes
iw 02/ 04
1s 02/ 04 0.225
2s 02/04 0.225
3s 02/ 04
6s 02/ 04 0.25
9s 02/ 04
1y 02/ 04




X / Ben Qian

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