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STARMRETHENIR 7.1295, B E—XZ8TE 111 MRS,
HAN ATM A, 1m B3z 5.2/5.3, 2m 32 4.975/5.0, 3m pk3c 4.875/4.9, 9m 3z 4.8
RRAME (25d) , Tm B3z 0.2

FLY 5@ (25d) , Tm B3 0.175, 2m B3 0.185, 3m B}3Z 0.19/0.195

Vanilla 5@, $XEHIRACLLERZ, on 7.2 usd call B3 11pips

CFETS-NEX FX OPTION RECAP

7/26/2023 7.1295 -111
ATM Traded Changes
1w 50/ 7.0
2w 50/ 65
1s 48/ 5.8 59/53
s 43155 4.975/5.0
3. 43753 4.875/4.9
6s 43 /5.0
9s 43/50 48
1y 43/ 50
2y 45 /65
3y 45/ 65
25d RR Traded changes
1s 0/ 04 0.2
2s 01/ 04
3s 02/ 04
6s 0.2/ 05
9s 0.2 / 0.5
1y 02/ 05
25d FLY Traded changes
1w 0.15 / 03
1s 0.15 / 0.3 0.175
2s 0.15 / 0.3 0.185
3s 0.15 / 0.3 0.19/0.195
6s 0.15 / 0.3
9s 0.15 / 0.3
1y 015/ 03

X / Ben Qian

I ERA: Rofosl Wang
B rofoel wong@cfets-nexcomen
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