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A RN M E TR 6.8650, # F—22 5 HiEI 15 P&

FARLAH ATM J7 10, dw AAE 2.3, 2w A 2.5/2.55, 3w AC 2.6, 1m A 2.7, 2m FAZ 2.78, 3m AAC 2.915/2.925, 6m %A 3.075, 9m A
3.225, 1y A&*Z 3.35/3.375,

BF /5l (25d) , 1m % 0.065, 2m A4S 0.085/0.0875, 3m %32 0.0975/0.1, 6m %8 0.15, 9m A% 0.1665.

RR J7 M (25d) , 1w %%2-0.025, 2w f{3Z-0.025.

CFETS-NEX FX OPTION RECAP

04/23/2026 6.8650
ATM Traded
iw 1.0/4.0 2.3
2w 1.0/4.0 2.5/2.55
1s 2.0/4.0 2.7
2s 2.0/4.0 2.78
3s 2.0/4.0 2.915/2.925
6s 2.0/4.0 3.075
9s 2.0/5.0 3.225
ly 2.0/5.0 3.35/3.375
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.2/0.2
2s -0.2/0.2
3s -0.2/0.2
6s -0.2/0.2
9s -0.2/0.2
ly -0.2/0.2
25d FLY Traded changes
lw 0.0/0.1
1s 0.0/0.1 0.065
2s  0.05/0.15 0.085/0.0875
3s  0.05/0.2 0.0975/0.1
6s 0.05/0.2 0.15
9s  0.05/0.25 0.1665
ly 0.05/0.25

GoiE W AHPEH REERIE LD HRTEAR (PURERR “ REEERR 7 ) #iE, B E EEERE MR \ﬁ RV, AR IR ANANTS DT AR ﬁ/Jknn . A s
RFSGIHHIEAE . HIPI 5 SR AT SRR A AL RS, 5 EAGE L/T\)“’{M{JJ! NS 4 il v PR BT AE S SRS AR DR AN . AT LLX"EL)% ok, AT
VRN, AMRF L IGE BRI TAT s oW s, AR 7 e vk B s SR Bk, R bt lﬁU4><TUWZJ—H4\ YA A5 B M 51 & s AT g UZH/H/‘ ERERE AT CIE
(EREDE



