WERBW
RITEINCRAIR 32

I IR SR

€ NEX Lsamsmae

Vel (FETH MR St vat st vy Bting

[2024-10-21)

AR N A ETC AR 7.0082, B E—32 5 HiATE 292 N3 4

HARL ATM J7 10T, 1w F%AZ 3.7, 2w A2 4.0, 1m AAC 6.525/6.55/6.6, 9m J¥AC 5.34.
RR J5TH (25d) , 3m %2 0.2,

BF J7If (25d) , 1m Jf*Z 0.265/0.275.

CFETS-NEX FX OPTION RECAP

10/21/2024 7.0982 292
ATM Traded Changes
1w 4.0/6.0 3.7
2w 4.0/6.0 4.0
1s 5.0/7.0 6.525/6.55/6.6
2s 5.0/7.0
3s 5.0/7.0
6s 4.5/5.5
9s 4.5/5.5 5.34
1y 4.5/55
2y 4.5/55
3y 4.5/55
25d RR Traded changes
1s -0.3/0.5
2s  -0.3/0.5
3s 0/0.5 0.2
6s 0.2/0.6
9s 0.3/0.7
ly 0.4/0.8
25d FLY Traded changes
iw 0.2/0.5
1s 0.25/0.35 0.265/0.275
2s  0.25/0.35
3s  0.25/0.35
6s 0.25/0.35
9s  0.25/0.35
1y 0.25/0.35
Bill Tang

EEEA: Rofosl Wong
BEHE: rofoel wong@cfets-nex comon

BRZHE SHBETFERSOFRB SR
EARE

amER:
CLEMERMDESNTETR (CTFRENET ERLEHREE,. ANERi - ReYRENE, GHAFEEF ESREETRENRRELS (TR DSESEE") RE=0. "N TEaFEewi s SEaedTA-
SEREATRERGSGEGT. Hit. BTREE. R FAANREEE. DFEENTE. PSR SES. BTN, AR EEE R .

WWW.CFETS-NEX.COM.CN



