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SRARMSRSTTHEINER 7.1879, B E—RZHEFF 55 TN ER.
HAt ATM 758, 2w BZZ 5.0, Tm g2 4.5, 3m A3z 5.35, 6m AaE 5.975, 1y A 6.025/6.05/6.075,
BF A (25d) , 1m 32 0.23, 6m fE32 0.3025/0.305, 9m p3Z 0.3025/0.305,

RRAME (25d) , Tm B32-0.3, 3m %3z 0.2/0.25/0.3, 6m f%3Z 0.55/0.6, 9m B3z 0.65, 1y 3L 0.725/0.74,

CFETS-NEX FX OPTION RECAP

12/05/2024 7.1879 55
ATM Traded Changes
1w 4.0/6.0
2w 4.0/6.0 50
1s 4.0/6.0 45
2s 4.0/6.0
3s 4.0/6.0 535
6s 5.0/7.0 5975
9s 5.0/7.0
ly 3070 6.025/6.05/6.075
2y 5.0/60
3y 45/55
25d RR Traded changes
1s -0.5/0 -0.3
2s -0.4/0.2
3 0104 0.210.25/0.3
6s 0.4/0.8 0.55/0.6
9s 0.6/1.0 0.65
1y 0.7/1.0 0.725/0.74
25d FLY Traded changes
1w  0.10/0.30
1s 0.10/0.30 0.23
2s 0.20/0.30
3s 0.20/0.30
6s 0.25/0.35 0.3025/0.305
9s 0.25/0.35 0.3025/0.305
1y  0.25/0.35
Thanks & Best Regards

& Bill F2H

SMTCHAFY FX option
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27 Jingzhou Road, Yangpu District, Shanghai (200082)
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