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SRARMARSETFENE 7.1106, B E—XZHTHE 2 MER,
HAATM 5T, 1w B 2.8, 2w a2 2.5, 1m A3z 2.525, 3m & 3.15, 1y & 4.575,

BF /5@ (25d) , 1m A3z 0.2675, 1y A3z 0.29,

CFETS-NEX FX OPTION RECAP

06/07/2024 7.1106 -2
ATM Traded Changes
1w 1.0/3.0 28
2w 1.0/3.0 o5
1s 2.0/4.0 2525
2s 2.0/4.0
3s 3.0/50 315
6s 3.0/50
9s 40/55
1y 40/55 4575
2y 40/55
3y 40/55
25d RR Traded changes
1s -0.4/0
2s -0.2/0.1
3s 0/0.2
6s 0.2/0.5
9s 0.4/0.8
1y 0.5/0.8
25d FLY Traded changes
1w 02/03
1s 0.25/0.35 0.2675
2s 0.25/0.35
3s 0.25/0.35
6s 0.25/0.35
9s 0.25/0.35
1y 0.25/0.35 0.29

Daisy Dai

I ERA: Rofosl Wang
BH: rofos wong@cfets-nexcomon

PR SRR SHEE FEESEFRE SRR

R
CLEMERMDEMANNE (LTRENRT EALEREE. ANEROH - RE9RSRE, HRFEEF A SRERERENNNELE (LTFRE ESEEAET) RE=0. "N FRaTEENNSERENTA.
EEREATRANRSSGET. St BERAR. “NRFAENAEEE. DFEEENEET. MR SER. BTSN, AN RN .

WWW.CFETS-NEX.COM.CN



