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SRARMRETHENR 7.0870, & F—32ZFHIEF 160 MNEA,

HAR ATM 5T, 1w B3 5.0/5.1, 2w B32 5.0, 1m B}3Z 4.6/4.675, 3m pk3 4.825/4.85, 6m 3L 4.825/4.85, 9m piaZ 4.825, 1y pAR

4.85,

RR7ZME (25d) , 3m pk32-0.025, 6m %3z 0.2,

CFETS-NEX FX OPTION RECAP

09/18/2024 7.0870 160
ATM Traded Changes
1w 4.0/6.0 50/5.1
2w 4.0/6.0 50
1s 3.0/5.0 4.6/4.675
2s 4.5/5.5
. 4353 4.825/4.85
6s 4535 4.825/4.85
9s 4.5/5.5 4.825
1y  45/55 e
2y  45/55
3y 45/55
25d RR Traded changes
1s -1.0/0
2s -0.2/0
3s -0.1/0.1 -0.025
6s 0.1/0.3 0.2
9s 0.3/0.5
1y  0.4/06
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

I EERA: Rofosl Wang
BH: rofosl wong@cfets-nexcomon
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