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Shanghal CFETS-NEX International Monwy Brekind

[2023-7-24)

SRARTRETFENEK 7.1451, BRE—ZZHTE S5 MEA.

HAt ATM 75TH, on B3Z 65pips/l, Tm B3Z 5.225/5.25

RRAME (25d) , 6m g3z 0.375, 1y % 0.4

FLY 5@ (25d) , Tm B3 0.1825, 2m %32 0.185, 3m pE32 0.19

CFETS-NEX FX OPTION RECAP

7/24/2023 7.1451
ATM Traded Changes
w 48/ 6.0
2w 48/ 6.0
s 43753 5.225/5.25
2s 40/ 5.0
3s 40/ 5.0
6s 43 /5.0
9s 43/5.0
1y 43/ 50
2y 45/ 65
3y 45/ 65
25d RR Traded changes
1s 0/ 04
2s 0.1/ 04
3s 02/ 04
6s 02/ 05 0.375
9s 02 /0.5
1y 02/05 0.4
25d FLY Traded changes
iw 015/ 03
1s 0.15 / 0.3 0.1825
2s 0.15 / 0.3 0.185
3s 0.15 / 0.3 0.19
6s 0.15 / 0.3
9s 0.15 / 0.3
1y 015/ 03
X / Ben Qian

I EFA: Rofosl Wong

BE: rofoel wong@cfets-nex.comen
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