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HAR ATM J7TH, 1w %38 3.5/3.525, 2w {3 7.4, 1m %38 6.425, 2m J&%3C 6.025/6.05/6.075/6.1/6.15, 3m & 5.85/5.875/5.9, 6m J#3L
5.4/5.425/5.455, 1y J§&*Z 5.235,

RR 5 (25d) , 1m A2 0.075/0.08, 2m J%2Z 0.075, 3m %32 0.2, 1y A2 0.5,

BF 51 (25d) , 6m A{3C 0.285.

CFETS-NEX FX OPTION RECAP

10/25/2024 7.1090 196
ATM Traded Changes
1w 3.0/5.0 3.5/3.525
2w  6.0/8.0 7.4
1s 5.0/7.0 6.425
2s 5.0/7.0 6.025/6.05/6.075/6.1/6.15
3s 5.0/7.0 5.85/5.875/5.9
6s 4.5/5.5 5.4/5.425/5.455
9s 4.5/5.5
1y 4.5/55 5.235
2y 4.5/55
3y 4.5/55
25d RR Traded changes
1s 0/0.3 0.075/0.08
2s 0/0.3 0.075
3s 0/0.4 0.2
6s 0.2/0.5
9s 0.3/0.5
ly 0.4/0.6 0.5
25d FLY Traded changes
iw 0.2/0.5
1s 0.25/0.35
2s  0.25/0.35
3s  0.25/0.35
6s 0.25/0.35 0.285
9s  0.25/0.35
ly 0.25/0.35
Bill Tang

I ERA : Rofosl Wong
BE: rofoel wong@cfets=nex comen
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