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SRETRARTHENIER 6.4696, B E—5 EE 140 NES,

ATM 75T, 1w pg3Z 3.6/3.65/3.7, WrEIAsAtA 3.75 B3, 3m mdapk3s 4.45, 1y eur/cny p%3Z 5.8, WriE]d3% 9m B3 4.55, 9m eur/cny F3Z
5.825

RR @, WE™HIH 9m 25d rr g3z 0.45

FLY 5@, DFEm% 2w, 3w, 1m Epiaz 0.4

Vanilla 5@, 1w 6.4750 usd call 5%3Z 85/87.5pips, 2w 6.4 usd put 532 25/27pips, UFETIZINME 20pips B3Z, 2021/2/10 6.6 usd call 3
25.5pips

CFETS-NEX FX OPTION RECAP

01/21/2021 6.4696 140
ATM Traded Changes
1w 37/ 42 3.6/3.65/3.75
2w 38/ 43
1s 42 / 45
2s 44 / 47
3s 44 / 47 4.45

6s 44 / 4.85

9s 44/ 49 455
1y 44/ 49
2y 45/50
3y 45/ 51
25d RR Traded changes
1s -0.3 / 0.1

2s -0.2 / 0.2

3s -0.1 / 03

6s 02 / 04

9s 03/ 0.6 045
1y 04/07

25d FLY Traded changes

1w 03 /05

1s 03/ 0.5 04
2s 03/ 0.5

3s 03/ 0.5

6s 03/ 0.5

9s 03/ 0.5

1y 03/ 0.5

X / Daisy dai

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