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SRARMASETTFENE 7.1453, B E—XZHER 127 MR,
HAtLATM 5T, 1w 4.7, 4.625F14.5, 2m B3 4.65, 3m i3 4.6, Ty piak 4.675 %01 4.7
RR7ME (10d) , 6m E32 0.5, 9m A3z 0.525 #10.5125

FLY 5@ (25d) , 3w 32 0.22, Tm B2 0.19, 3m 32 0.185 %0 0.19, 6m pk3Z 0.2575

CFETS-NEX FX OPTION RECAP

7/18/2023 7.1453 +127
ATM Traded Changes
w 40/35 4.7,4.625, 4.5
2w 40/ 55
1s 40/ 5.0
2s 40/ 5.0 465
3s 40/ 5.0 46
6s 43 /5.0
9s 43/5.0
ly 43750 4.675,4.7
2y 45/ 65
3y 45/ 65
25d RR Traded changes
1s 0/ 04
2s 0.1/ 04
3s 02/ 04
6s 02/ 04
9s 02 / 04
1y 02/ 04

25d FLY Traded changes

iw 015/ 03

1s 0.15 / 0.3 0.19

2s 0.15 / 0.3

3s 0.15 / 0.3 0.185, 0.19

6s 0.15 / 0.3 0.2575

9s 0.15 / 0.3

1y 015/ 03

X / Ben Qian

I EFA: Rofosl Wong
BE: rofoel wong@cfets-nex.comen
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