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SKETRARDHENTR 6.9117, BRE—32ZFH L 309 MEA.

HAI ATM 751E, 1w ka2 5.8/5.9/6.0/6.2, Tm B%3Z 5.8, 2m pgAk 5.4

RRAME (25d) , Tm B3 0.825,

FLY 5@ (25d) , Tm %32 0.24, 2m pE3 0.23

Vanilla 5@, 9m 6.3 usd put trd 58/60pips

CFETS-NEX FX OPTION RECAP

3/3/2023 6.9117 309
ATM Traded Changes
w >0763 5.8/5.9/6.0/6.2
2w 50/ 65
1s 5.0/ 6.0 58
2s 48/ 58 54
3s 48/ 538
6s 43 /53
9s 43/5.0
1y 43/ 50
2y 457/ 65
3y 45/ 65
25d RR Traded changes
1s 05/ 1.0 0.825
2s 05/ 1.0
3s 05/ 1.0
6s 05/ 1.0
9s 0.5 / 1.1
1y 05/ 11
25d FLY changes
1w 02/ 05
1s 0.2 /0.5 0.24
2s 0.2 / 0.5 0.23
3s 0.2 / 05
6s 0.2 / 0.5
9s 0.2 / 05
1y 02 /05
X / Daisy dai

I EFA: Rofosl Wong
BEEi: rofosl wong@cfets-nex.comon
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