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SRETHARTRENIR 6.9975, & EF—3253H EE 229 MNEA,
HIW ATM 5, 2w 32 10.5, Tm 32 9.1, 2m 32 7.65, 1y pR3Z 5.2

RRAME (25d) , 3m Az 0.65, 6m 3z 0.75, 9m p%3az 0.79

CFETS-NEX FX OPTION RECAP

12/7/2022 6.9975 229
ATM Traded Changes
1w 80/ 11.0
2w 80/ 11.0 10.5
1s 8.0/ 9.5 9.1
2s 7.0/ 8.0 7.65
3s 6.5/ 7.5
6s 55/ 65
9s 50/ 6.0
1y 50/ 6.0 5.2
2y 45/ 65
3y 45/ 65
25d RR Traded changes
1s 0.2/ 0.8
2s 0.2/ 0.8
3s 03/03 0.65
6s 05/ 15 0.75
9s 05/ 1.5 0.79
1y 05/ 1.5
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
9s 0.2 /0.5
1y 0.2 / 0.5
X / Daisy dai
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EERLA: Rofosl Wong
BEM: rofosl wong@cfets=-nexcomon

Bl 0 SRS FEE S0 FRBEER

e
CLEMEREMDEANER (CFTRENR" (RCEHRNE, BoERni - REYRsNe. IR FESREHNERCaRnEL g (LIPS ESREEE") R0, “NE FREFEeny SENem T
EEREATEREGSOEDT. Hi. BERREE. "R FEIANAREE. QOFERENTET. FERERSET. BT SRR .

WWW.CFETS-NEX.COM.CN



