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SRETTARTHEMNIR 7.0899, RE—ZFHTIE 1008 NE,

HAA ATM 75T, 1w Ak3Z 10.0, 1m f§32,8.1/8.2/8.3/8.35, 2m B3 7.2, 3m Al3Z 6.4, 6m B 5.65/5.75, 9m F3Z 5.35/5.4, 1y Ak
3% 5.225/5.275,

RR7AME (25d) , TwhEa 0.1, Tm 3z 0.4/0.45, 3m 3z 0.7/0.75, 6m/1y 3z 0.9,

FLY 5mE (25d) , 6m B3 0.215/0.22, 9m p%3Z 0.23/0.24,

CFETS-NEX FX OPTION RECAP

11/14/2022 7.0899 -1008
Traded Changes
1w 9.0/ 120 10
2w 80/ 11.0
1s 7.5/ 9.0 8.1/8.2/8.3/8.35
2s 7.0/ 8.0 7.2
3s 65/ 7.5 6.4
6s 55 / 6.5 5.65/5.75
9s 50/ 6.0 5.35/5.4
1y 50/ 6.0 5.225/5.275
2y 45/ 65
3y 45 /65
25d RR Traded changes
1s 0.8/ 2.0 0.4/0.45
2s 08/ 1.8
3s 08/18 0.7/0.75
6s 07/ 17 09
9s 07 /17
1y 07717 0.9
25d FLY Traded changes
1w 02 /05
1s 0.2 / 0.5
2s 0.2 / 0.5
3s 0.2 / 0.5
6s 0.2 / 0.5 0.215/0.22
9s 0.2 / 0.5 0.23/0.24
1y 0.2 / 0.5

X / Daisy dai



ERA: Rofos Wong
BH: rofosl wong@cfets-nexcomen
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