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Shanghal CFETS-NEX International Monwy Brekind

[2024-08-21)

SRARMARSETTFENER 7.1307, B E—ZZHTHE 18 MEA.
HAtL ATM 5T, 3w B 4.85/4.9, 1Tm B§32 5.05, 3m 3% 5.1/5.15, 6m pg3Z 4.95/5.0/5.025, 1y B%3Z 5.0/5.05.,
RRAME (25d) , 2w f35-1.6/-1.4, 6m 3z 0,

BF M (25d) , 3m 3 0.295, 1y B3z 0.285,

CFETS-NEX FX OPTION RECAP

08/21/2024 7.1307 18
ATM Traded Changes
1w 1.0/6.0
2w 1.0/6.0
1s 2.0/6.0 505
2s 2.0/6.0
3s 2.0/6.0 51/5 15
6s 307060 4.95/5.0/5.025
9s 40/55
1y 40/55 5.0/5.05
2y 40/55
3y 40/55
25d RR Traded changes
1s -1.5/0
2s -1.0/0
3s -1.0/0
6s 0/0.3 0
9s 0.3/0.6
1y  04/07
25d FLY Traded changes
1w 01/04
1s 0.1/04
2s 0.1/04
3s 0.1/04 0.295
6s 0.2/04
9s 02/04
1y 02/04 0.285
Daisy Dai

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

PET S SHNEN T FEUSERLEEER
EERE

MR
CLEMERMDEANETE (LTEEERET EACERER. ANEROH - RE9RGEE, WHRFEEF ESEESTEREANNETLE (TR DSESATET RE=1,. "N TREFEENEN SERENTA.
BEEEAATENENGNE. Hit. BERET. " NRFEANAESE. DEEENEES. NECIR SRR, AT RS0 HEN. AW EEE SN .

WWW.CFETS-NEX.COM.CN



