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Sharghal CPETS-NEX ivternational Money Breting

[2021-04-20]

SKRARTETHENNR 6.5103, RIEREF 130 MNE,
SHMH ATM BESRAERR, RIS FMEE H1T, 1W BE5EEMES 3.5, 3.6, BEXEFEE 3.5, 2W #13W BLA7E 3.7 #13.95 k., 1M 4kiER
3.7 ZIeHk=AZZE 3.9, 3.95, WriEMiE 2M*3M Bz 0.1 i, <HRRR ATM SHEIEE F17, 1Y R 4.6, &EME 4.625, 58 9*1Y palfE 0.05,
25D FLY SHEEREAER, L£F TM 3L 0.325 K, EfbEARARITEMKL.
25D RR If[Emi7 B 2M BRASTE 0.35. 0.325 7K, IIRIEWEE 1TW B3z 0.05.

Vanilla ZEFEMZEF 3M 6.6250 call p327E 285pips 7KF, FEizHAPRME spot [BZ 3L ZE 260pips. 4M 7.05 call p327E 10pips.

CFETS-NEX FX OPTION RECAP

04/20/2021 6.5103 -130
ATM Traded Changes
1w 33 /37
2w 34 /3.9
1s 38 / 41
2s 40/ 4.2
3s 41 / 4.4
6s 44 / 46
9s 45 / 4.65 4.55
1y 455/ 47 4.6
2y 45/50
3y 45/ 51
25d RR Traded changes
1s 0.1/ 04
2s 0.2 / 04

3 025/ 05
6s 035/ 05
9s 04 /06

1y 045/07

25d FLY Traded changes

iw 03/ 04

1s 03/ 04 0.325

2s 03/ 04

3s 03/ 04

6s 03/ 04

9s 03/ 04

1y 03/ 04

X / Ben Qian

[ ERA: Rofos Wong
| BEEi: rofosl wong@cfets-nex.comon
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