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[2024-05-17])

SRARTRIETTHENER 7.1045, B E—ZFHEF 25 MEA.
HAI ATM 75T, 1w BK3Z 2.2/2.225/2.25/2.3, 1y F§3Z 4.635,
BF AME (25d) , 1m B 0.3025, 1y B3z 0.315,

RRAME (25d) , Tm B32-0.3, 6m A3z 0.325/0.35, 1y k3 0.55.

CFETS-NEX FX OPTION RECAP

05/17/2024 7.1045 25
ATM Traded Changes
w2073 2.212.225/2.25/2.3
2w 2.0/35
1s 2.0/4.0
2s 20/40
3s 3.0/5.0
6s 3.0/5.0
9s 40/5.5
1y 40/ 55 A6
2y 40/ 55
3y 40/ 55
25d RR Traded changes
1s -0.5/0 -0.3
2s -0.2/0
3s 0/0.2
6s 0.2/0.5 0.325/0.35
9s 0.4/0.8
1y  05/0.8 0.55
25d FLY Traded changes
iw 03/ 04
1s 03 /04 0.3025
2s 03/ 04
3s 03 /04
6s 03/ 04
9s 03 /04
1y 03/ 04 0.315
Daisy Dai

[ ERA: Rofosl Wang
BEE: rofosl wong@cfets-nex.comon
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