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Shanghal CFETS-NEX International Monwy Brekind

[2023-3-13)

SKRETRARTHENR 6.9375, RE—ZZHTHE 280 MEA.

HAt ATM 5E, 1w pkaZ 8.1/8.2, Tm kAL 6.55/6.6, 2m 3% 6.1, 6m B3 5.2, 1y pk3aZ 4.95/4.975

RRAME (25d) , Tm/3m %3z 0.8,

CFETS-NEX FX OPTION RECAP

3/13/2023 6.9375 -280
ATM Traded Changes
1w 6.5/ 85 8.1/8.2
2w 6.5/ 85
s 00770 6.55/6.6
2s 55/ 65 6.1
3s 50/ 6.0
6s 47 / 55 59
9s 46/53
ly  43/52 4.95/4.975
2y 45/ 65
3y 45/ 65
25d RR Traded changes
1s 05/ 10 0.8
2s 05/ 10
3s 05/ 1.0 0.8
6s 05/ 10
9s 0.5 / 1.1
1y 05/ 11
25d FLY Traded changes
1w 02 /05
1s 02/ 05
2s 0.2 / 0.5
3s 02/ 05
6s 0.2/ 05
9s 0.2 / 0.5
1y 02/ 05
X / Daisy dai
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