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SKETRARDHENNR 7.1151, BRE—RXFHLF+ 29 MEA.
HAtR ATM 5T, 1w A 1.55, 1m B3z 2.05/2.075/2.085/2.1, 2m B}3Z 2.55/2.625, 3m pi% 2.94/2.95/2.9725/2.975/3.0, 6m B3 4.23.
BF 5mE (25d) , 1w B3 0.235, 2w 32 0.24, 1m B3 0.265, 9m B3Z 0.285,

RRAME (25d) , Tm p32-0.3,

CFETS-NEX FX OPTION RECAP

06/14/2024 7.1151 29
ATM Traded Changes
1w 1.0/3.0 155
2w 1.0/3.0
s 20/40 2.05/2.075/2.085/2.1
SE A 2.55/2.625
35 30/50 2.94/2.95/2.9725/2.975/3.0
6s 3.0/5.0
9s 40/55
1y  40/55
2y 40/55
3y  40/55
25d RR Traded changes
1s -0.4/0 -0.3
2s -0.2/0.1
3s 0/0.2
6s 0.2/0.5
9s 0.4/0.8
1y  05/08
25d FLY Traded changes
1w 02/03 0.235
1s 0.25/0.35 0.265
2s 0.25/0.35
3s 0.25/0.35
6s 0.25/0.35
9s 0.25/0.35 0.285
1y  025/035

Daisy Dai

[ ERA: Rofosl Wang
BEE: rofosl wong@cfets-nex.comon
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