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Shanghal CFETS-NEX International Monwy Brekind

[ 2024-03-08]

SRARMASETTFIENER 7.0978, B E—XZHTHE 24 MEA.
HAY ATM 5T, 2w A3 2.5, Tm A3z 2.51, 3m A3 3.375/3.425
BF /A (25d) , 1Tm 32 0.215, 2m p32 0.22, 3m FE32 0.23, 9m pE3Z 0.2425, 1y pZ 0.255

RR75HE (25d) , 1y A3z 0.425

CFETS-NEX FX OPTION RECAP

03/08/2024 7.0978 24
ATM Traded Changes
1w 1.0/40
2w 1.0/40 o5
1s 25/50 251
2s 25/50
30750 3.375/3.425
6s 3.0/50
9s 40/55
1y 40/ 55
2y 40 /55
3y 40/ 55
25d RR Traded changes
1s -0.7 / -04
2s -0.5/ -0.1
3s -0.5/ 0.3
6s 0.2/ 0.6
9s 03/ 0.7
1y 03 /08 0.425
25d FLY Traded changes
iw 02 /03
1s 02 /0.3 0.215
2s 02 /0.3 0.22
3s 02 /0.3 0.23
6s 02 /0.3
9s 02 /03 0.2425
1y 02 /03 0.255
Daisy Dai

I EERA: Rofosl Wang
BH: rofosl wong@cfets-nexcomon

PET SR BHEETFEES0FREERR

MR
CLEMERMDEMANTE (LTEEERET ERCERER. ANEROH- REYRSEE, HRFEEF ESRESERCARN LS CIFTRE DSESATET RE=1,. "N FRETEENN SERENTA.
EEREATEERSSAEDT. . BERAR. - NRFAANAEEE. QDFEIENEET. MRS R, BT RS ETS HEN. FAELE EHE R .

WWW.CFETS-NEX.COM.CN



