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SFNRFBHETRIENE 6.8764, & F—355 HTIE 74 M,
HAf ATM AHE, 1w B3 5.2, Tm a2 5.3/5.4, 3m B3 5.125, 6m a3z 4.975, 1y Bias 4.825
RRAME (25d) , 3m @z 0.375

FLY 73m@ (25d) , 3m B3z 0.23

CFETS-NEX FX OPTION RECAP

4/10/2023 6.8764 -74
ATM Traded Changes
1w 50/ 70 59
2w 50/ 70
1s 50/ 6.0 53/5.4
2s 50/ 6.0
3s 50/ 6.0 5125
6s 47 / 5.5 4975
9s 46/53
1y 45/ 52 4825
2y 45 /65
3y 45/ 65
25d RR Traded changes
1s 03/ 0.8
2s 03/ 0.8
3s 03/ 09 0.375
6s 05/ 1.0
9s 05/ 1.1
1y 05/ 1.1
25d FLY Traded changes
1w 02/ 05
1s 0.2 / 0.5
2s 0.2 / 0.5
3s 0.2 / 0.5 0.23
6s 0.2 / 0.5
9s 0.2 / 0.5
1y 0.2 / 0.5
X / Daisy dai

I EFA: Rofosl Wong
BE: rofoel wong@cfets-nex.comen

LM
CLEMRRMDEANNE (CFHIER) CALEANE. ASRSHN. SESNOEE. JIRFERF LIDEATECARMELE (TN DSEEATE") KNS, “WE FROTENNNYSEREMTA.
REREATERBEXGEN . B . BURAR. AL FIARANAGE, CERENEES. MEMEAMSER, ATAMIRACEN. FNEEOEESSERD N .

WWW.CFETS-NEX.COM.CN



