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AR NET TN IR 7.1546, B E—22 5 HiEZ 12 DS,

HARL ATM 5T, 1m %32 3.3, 3m %42 3.735/3.82, 6m A 4.06/4.075/4.1, 1y J&AZ 4.3
RR J51H (25d) , 1m &32-0.4, 2m J{32-0.275, 3m &32-0.075,

BF J71f (25d) , 1m J&Z 0.225, 3m JAC 0.24, 6m %2C 0.265, 1y KA 0.275.

CFETS-NEX FX OPTION RECAP

07/02/2025 7.1546 12
ATM Traded Changes
lw 2.0/4.0
2w 2.0/4.0
1s 3.0/6.0 33
2s 3.0/6.0
3s 3.0/6.0 3.735/3.82
6s 3.0/6.0 4.06/4.075/4.1
9s 4.0/6.0
ly 4.0/6.0 4.3
2y 4.0/6.0
3y 3.0/6.5
25d RR Traded changes
1s -0.5/0.0 -0.4
2s -0.4/0.0 -0.275
3s -0.3/0.0 -0.075
6s 0.2/0.6
9s 0.3/0.7
ly 0.5/1.0
25d FLY Traded changes
lw 0.10/0.2
1s 0.10/0.3 0.225
2s 0.20/0.3
3s  0.20/0.3 0.24
6s 0.20/0.4 0.265
9s 0.20/0.4
ly 0.20/0.4 0.275
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