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SRARMRETFENER 7.0723, B E—XFHEF 8 MNEA.

HAtR ATM 75TE, Tm A32 6.8/6.825, 2m B}3Z 6.2, 3m B}3Z 5.875/5.9, 6m p}3Z 5.35/5.375, 9m pk3Z 5.245/5.26, 1y B3

5.17/5.175/5.185,
RRAME (25d) , Tm B32 0.025, 2m B2 0.1,

BF /5@ (25d) , 1m 32 0.315, 3m 32 0.32, 1y zz 0.29,

CFETS-NEX FX OPTION RECAP

10/14/2024 7.0723 e
ATM Traded Changes
1w  4.0/6.0
2w 4.0/6.0
1s 5.0/7.0 6.8/6.825
2s 5.0/7.0 6.2
3s  5.0/60 5.875/5.9
6s  45/55 5.35/5.375
9s  45/55 5.245/5.26
Ty  45/55 5.17/5.175/5.185
2y  45/55
3y  45/55
25d RR Traded changes
1s  -0.3/0.5 0.025
2s  -0.3/0.5 0.1
3s  0/05
6s  0.2/0.6
9s  03/0.8
1y  04/08
25d FLY Traded changes
1w 02/05
1s  0.25/0.35 0.315
2s  0.25/0.35
3s  0.25/0.35 0.32
6s  0.25/0.35
9s  0.25/0.35
1y  025/0.35 0.29
Bill Tang
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