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A RN S TeH ) 7.0014, 5 E—32 5 HiAZ 8 M.

HAKL ATM J5TH , BEARRRAS K8 EANAE 5 H AR, 1w B3E 1.7, 1m AAC 1.975/1.98/2.0, 3m AL 2.5/2.5125/2.525, 6m %3¢ 2.915, 9m fiX
T 3.2/3.225, 1y HA 3.41,
BF 51 (25d) , 1m AAZ 0.175, 2m FAC 0.1925, 3m FAC 0.2, 1y A3 0.2375.

CFETS-NEX FX OPTION RECAP

01/21/2026 7.0014 -8
ATM Traded Changes
iw 1.0/4.0 1.7
2w 1.0/4.0
1s 1.0/4.0 1.975/1.98/2.0
2s 1.0/4.0
3s 2.0/4.0 2.5/2.5125/2.525
6s 2.0/4.0 2.915
9s 2.0/5.0 3.2/3.225
ly 2.0/5.0 3.41
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.5/0.0
2s -0.5/0.0
3s -0.5/0.0
6s -0.5/0.0
9s -0.5/0.0
ly -0.5/0.0
25d FLY Traded changes
1w 0.05/0.2
1s 0.10/0.25 0.175
2s  0.10/0.25 0.1925
3s  0.15/0.25 0.2
6s  0.15/0.25
9s  0.20/0.30
1y 0.20/0.30 0.2375
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