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ARNETE TR 7.1286, B F—32 5 HA 41 NEE S,
HARL ATM J7 10T, 1w F%AC 3.6, 3w JiAZ 7.05, 1m AlAC 6.45/6.5, 3m Al AZ 5.85/5.8625/5.875/5.9, 6m %A 5.4, 1y WAC 5.25.
RR J7 1 (25d) , 1m AfAZ 0.1/0.15, 2m AAZ 0.135, 3m %22 0.2,

CFETS-NEX FX OPTION RECAP

10/24/2024 7.1286
ATM Traded
1w 3.0/5.0 3.6
2w 6.0/8.0
1s 5.0/7.0 6.45/6.5
2s 5.0/7.0
3s 5.0/7.0 5.85/5.8625/5.875/5.9
6s 4.5/5.5 5.4
9s 4.5/5.5
ly 4.5/55 5.25
2y 4.5/55
3y 4.5/55
25d RR Traded changes
1s -0.3/0.5 0.1/0.15
2s -0.3/0.5 0.135
3s  0/0.5 0.2
6s 0.2/0.6
9s 0.3/0.7
ly 0.4/0.8
25d FLY changes
1w 0.2/0.5
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

EEEA: Rofosl Wong
BEE: rofoel wong@cfets-nex comeon
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