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SRARMRETFEMIE 7.1223, RE—RXZHBER 241 MER,
HEAY ATM 75T, 2w Fi32 4.3, 1m B3 6.585, 2m F§3% 6.28, 3m Fizs 5.9, 6m Biaz 5.4, 9m 3% 5.35, 1y BiEs 5.26/5.275,
RR M (25d) , 3m m350.2, 1y A3 0.6,

BF AM (25d) , 2m B2 0.275, 3m fE3Z 0.2875, 1y kA 0.285,

CFETS-NEX FX OPTION RECAP

10/22/2024 7.1223 241
ATM Traded Changes
1w 4.0/6.0
2w 4.0/6.0 43
1s 5.0/7.0 6.585
2s 5.0/7.0 6.28
3s 5.0/7.0 59
6s 4.5/5.5 54
9s 4.5/5.5 535
ly 4355 5.26/5.275
2y  45/55
3y 45/55
25d RR Traded changes
1s -0.3/0.5
2s -0.3/0.5
3s 0/0.5 0.2
6s 0.2/0.6
9s 0.3/0.7
1y  04/0.8 0.6
25d FLY Traded changes
1w  0.2/0.5
1s 0.25/0.35
2s 0.25/0.35 0.275
3s 0.25/0.35 0.2875
6s 0.25/0.35
9s 0.25/0.35
1y  0.25/0.35 0.285
Bill Tang

I ERA: Rofosl Wang
BEH: rofosl wong@cfets-nexcomon
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