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[2024-12-02)

SRARMSRSETTHEINE 7.1865, RE—RXZHFF 12 M ES.
HAtL ATM 7518, 1w BR3Z 3.5/3.65, 2w 32 3.7/4.0, Tm 32 4.1, 2m k32 4.9/5.0/5.05, 6m F§3Z 5.65/5.675, 1y plaZ 5.725,
BF 5@ (25d) , Tm k32 0.195, 6m A3z 0.295,

RRAME (25d) , Tm B32-0.1, 2m p%3Z 0.05,

CFETS-NEX FX OPTION RECAP

12/02/2024 7.1865 12
ATM Traded Changes
1w 2.0/5.0 3.5/3.65
2w 2.0/5.0 3.7/4.0
1s 3.0/5.0 41
2 40/60 4.9/5.0/5.05
3s 4.0/6.0
6 >0/60 5.65/5.675
9s 5.0/6.0
1y  5.0/6.0 o
2y 5.0/60
3y 45/55
25d RR Traded changes
1s -0.3/0.1 -0.1
2s -0.1/0.2 0.05
3s 0.2/0.4
6s 0.4/0.6
9s 0.6/0.8
1y  0.7/0.8
25d FLY Traded changes
1w  0.10/0.30
1s 0.10/0.30 0.195
2s 0.20/0.30
3s 0.20/0.30
6s 0.25/0.35 0.295
9s 0.25/0.35
1y  0.25/0.35
Thanks & Best Regards

& Bill F2H

SMTCHAEY FX option

EETHHEXAMES 27 S (200082)

27 Jingzhou Road, Yangpu District, Shanghai (200082)

Phone: 86-21-38617888 | Mobile: 86-136111111111 | Fax: 86-21-50472092 | Email: XXXX.XXXX@cfets-nex.com.cn

Website: www.cfets-nex.com.cn
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