WRBT
RITEINCHANR TID

l RIRRE R

€ NEX Lsamshee

L e e |

[2023-3-17])

STETHARDPFIENIR 6.9052, B EF—XZHATE 97 MNEA.

HIf ATM 5TE, 2w AR3Z 6.6, 6m 32 5.1, 9m B3Z 5.0, 1y pk3E 4.9/4.925/4.94
RR 5@ (25d) , 2m B3 0.65/0.68, 3m f§3s 0,65, 6m fE3z 0.7, 1y B%3Z 0.75
FLY 5@ (25d) ,1m B3Z 0.23,2m 3 0.225/0.23,3m %32 0.22/0.225

CFETS-NEX FX OPTION RECAP

3/17/2023 6.9052 -97
ATM Traded Changes
iw 6.0/ 9.0
2w 6.0/ 9.0 6.6
1s 6.0/ 7.0
2s 5.5/ 6.5
3s 6.0/ 7.0
6s 47 / 55 5.1
9s 46/53 5.0
1y 45/ 52 4.9/4.925/4.94
2y 45/ 65
3y 45 /65
25d RR Traded changes
1s 05/ 1.0
2s 05/ 10 0.65/0.68
3s 05/ 1.0 0.65
6s 05/ 10 07
9s 0.5 / 1.1
1y 05/ 11 0.75
25d FLY Traded changes
1w 02 /05
1s 02/ 05 0.23
2s 02705 0.225/0.23
3s 027/05 0.22/0.225
6s 0.2 /05
9s 02/ 05
1y 02 /05
X / Daisy dai
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