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Shanghal CFETS-NEX International Monwy Breking

[2023-2-22]

SRETHARTHENR 6.8759, RE—3FZH E 202 MEA,

HARL ATM 75T, 3w g 5.7, 1m 3s 5.425, 9m FEAZ 4.85/4.86, 1y Bi3s 4.825
RRAME (25d) , 1m 3z 0.85, 9m F%3Z 0.78, 1y A3z 0.8

FLY 5T (25d) , 9m/1y %3z 0.25

Vanilla 5@, 1y 7.0 usd call trd 100pips

CFETS-NEX FX OPTION RECAP

2/22/2023 6.8759 202
ATM Traded Changes
1w 50/ 65
2w 50/ 65
1s 48/ 58 5.425
2s 48/ 5.5
3s 48/ 58
6s 43 /53
9s 43/5.0 4.85/4.86
1y 43/ 50 4.825
2y 45/ 65
3y 45/65
25d RR Traded changes
1s 05/ 1.0 0.85
2s 05/ 1.0
3s 05/ 1.0
6s 05/ 1.0
9s 05/ 11 078
1y 05/ 11 0.8
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
9s 0.2 / 0.5 0.25
1y 0.2 / 0.5 0.25
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EERLA: Rofosl Wong
BEil: rofosl wong@cfets-nexcomon
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