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Shanghal CFETS-NEX International Monwy Brekind

[2023-8-16])

SEARMSSETTHIENNR 7.1986, B E—3ZZH L 218 MEA.
HAI ATM 75T,  Tw/2w a2 6.2, Tm pkag 5.8/5.9, 3m Bk3aZ 5.45, 6m pgAZ 5.275/5.3, 1y pkaZ 5.275/5.3/5.325
RRAME (25d) , Tw k3 0.1

FLY 5@ (25d) , 3m B3 0.21, 6m A}3Z 0.24/0.2425/0.245/0.25, 9m p%3Z 0.285, 1y 3L 0.2825/0.29

CFETS-NEX FX OPTION RECAP

8/16/2023 7.1986 +218
ATM Traded Changes
1w 50/ 7.0 6.2
2w 50/ 70 6.2
1s 50/ 6.0 5.8/59
2s 50/ 5.8
3s 50/ 5.8 545
6s 43755 5.275/5.3
9s 45/55
Ty 43755 5.275/5.3/5.325
2y 45 /65
3y 45/ 65
25d RR Traded changes
1s 0.1/ 04
2s 01/ 04
3s 02/ 04
6s 03/ 0.6
9s 03/ 0.6
1y 03/ 06
25d FLY Traded changes
1w 0.15 / 03
1s 0.15 / 0.3
2s 0.15 / 0.3
3s 0.15 / 0.3 0.21
6s 0.15 / 0.3 0.24/0.2425/0.245/0.25
9s 0.15 / 0.3 0.285
1y 015/ 03 0.2825/0.29

Daisy Dai

I ERA: Rofosl Wang
BEE: rofosl wong@cfets-nex.comon
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