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SRARTRETHENIR 7.0101, R E—ZZHEF 253 MEA,
HAI ATM 75T, 2w Ba2 5.8, 3m B3z 5.4, 6m a2 5.1/5.11, 1y pkak 4.975/5.075,

RRAME (25d) , 2w %32-1.0, 3m p%32-0.1625,

CFETS-NEX FX OPTION RECAP

09/27/2024 7.0101 253
ATM Traded Changes
1w 4.0/6.0
2w 4.0/6.0 58
1s 4.0/5.5
2s 5.0/6.0
3s 5.0/6.0 54
6s 4.5/5.5 51/5.11
9s 4.5/5.5
ly 4555 4.975/5.075
2y  45/55
3y 45/55
25d RR Traded changes
1s -1.0/0
2s -0.3/0
3s -0.2/0 -0.1625
6s 0.1/0.3
9s 0.3/0.5
1y 0.4/0.6
25d FLY Traded changes
1w 0.1/04
1s 0.25/0.35
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
Bill Tang
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