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Shanghal CFETS-NEX International Money Broking

[2022-11-11)

SRETRARTHENR 7.1907, &K E—XZHTE 515 MNEA,
HA ATM 75T, 1w 32 10.0/10.5, 1m B%38,8.1/8.125/8.15, 2m a2 7.2/7.3, 3m kAL 6.6/6.75, 6m BY38,5.85/5.9, 9m kA 5.5, 1y BAZ
5.4

FLY 5@ (25d) , 6m/9m/1y g3 0.21

CFETS-NEX FX OPTION RECAP

11/11/2022 7.1907 -515
ATM Traded Changes
1w 90/ 120 10/10.5
2w 80/ 11.0
1s 7.5/ 9.0 8.1/8.125/8.15
2s 7.0/ 8.0 7.2/7.3
3s 6.5/ 7.5 6.6/6.75
6s 55/ 65 5.85/5.9
9s 50/ 6.0 5.5
1y 50/ 6.0 5.4
2y 45/ 65
3y 45/ 65
25d RR Traded changes
1s 0.8/ 2.0
2s 08/ 1.8
3s 0.8/ 1.8
6s 07/ 17
9s 07 / 1.7
1y 07 /1.7
25d FLY Traded changes
1w 02/ 05
1s 0.2 /0.5
2s 0.2 / 0.5
3s 0.2 /0.5
6s 0.2 / 0.5 0.21
9s 0.2 /0.5 0.21
1y 0.2 / 0.5 0.21
X / Daisy dai
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