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[2025-01-201]

A RN ZE T AR 7. 1886, # F—32 5 HiFF 3 M.

WAL ATM J5 T, 2w A8 5. 7/5.85/5.9, 1m 82 5. 375/5. 425, 2m KA 5.5, 3m {2
5.575/5.6/5. 625, 6m &3¢ 5.675/5.7, 9m f&A3C 5. 725/5. 75, 1y AC 5. 775.

RR /71 (25d) , 3m A2 0. 35, 6m A2 0. 625,

BF 5 (25d) , 1m %38 0.27, 9m i&3C 0. 28, 1y AAZ 0. 28.

CFETS-NEX FX OPTION RECAP

01/20/2025 7. 1886 3
ATM Traded Changes
lw 3.0/5.0
2w 4.0/6.0 5.7/5.85/5.9
s 4.0/6.0 5.375/5. 425
2s 4.0/6.0 5.5
3s 4.0/6.0 5.575/5.6/5. 625
6s 5.0/7.0 5.675/5. 7
9s 5.0/7.0 5.725/5.75
ly 5.0/7.0 5.775
2y 5.0/7.0
3y 4.5/5.5
25d RR Traded changes
s -0.1/0.2
2s 0.1/0.4
3s 0.2/0.5 0. 35




6s 0.5/0.7 0. 625

9s 0.6/0.9
ly 0.7/0.9
25d FLY Traded changes

1w 0.10/0. 30

1s 0.10/0.30 0.27

2s 0.20/0.35

3s 0.20/0.35

6s 0.25/0.35

9s 0.25/0.35 0.28

ly 0.25/0.35 0.28

Thanks & Best Regards

M4 Bill fEESW
AMCHIM  FX option

T AT X R B 27 5 (200082)
27 Jingzhou Road, Yangpu District, Shanghai (200082)
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