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ARNE T EETTH AR 7.1511, B E—238 5 HIFAE 44 NS
WIALATM 7T, 1w i3 2.75, 3m AL 3.4, 6m BAZ 3.75/3.775, 9m JAZ 3.925, 1y i3 4.045,

BF /7T (25d) , 9m J&3Z 0.2675, 1y &AL 0.2675.
RR J71H (25d) , 1m A3E-0.45, 6m %35-0.02, 9m A2 0.15.

CFETS-NEX FX OPTION RECAP

07/29/2025 7.1511 44
ATM Traded Changes
lw 2.0/4.0 2.75
2w 2.0/4.0
1s 2.0/5.0
2s 3.0/5.0
3s 3.0/5.0 34
6s 3.0/5.0 3.75/3.775
9s 3.0/5.0 3.925
1y 3.0/5.0 4.045
2y 3.0/5.0
3y 3.0/5.5
25d RR Traded changes
1s -0.6/0.0 -0.45
2s -0.5/0.0
3s -0.4/0.0
6s -0.1/0.3 -0.02
9s 0.0/0.6 0.15
ly 0.1/0.7
25d FLY Traded changes
lw 0.05/0.2
1s 0.10/0.3
2s 0.20/0.3
3s 0.20/0.3
6s 0.20/0.4
9s 0.20/0.4 0.2675
ly 0.20/0.4 0.2675

Thanks & Best Regards

W4z Bill BV
AMNEHARL FX option
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