iy & BT
$RATEINCHRIR 1
/ “"ﬁk,,-» QA 2

& NEX LEER#mEE

Ar el CTETE AR € rtar sty Mooy 8eobing.

[ 2025-06-20]

AR NER T TN IR 7.1695, B E—22 5 HiETH 34 DS,
BB ATM 5TH, 1w AC 2.85/2.95/3.0, 2w fiAZ 3.075/3.1, 3w %AC 3.25, 1m JilAZ 3.375, 6m %A 4.15, 9m AL 4.25, 1y [HAC 4.375.
RR /71 (25d) , 6m F%%Z 0.36/0.385,

BF 51 (25d) , 9m A{%Z 0.27, 1y K32 0.2765.

CFETS-NEX FX OPTION RECAP

06/20/2025 7.1695 34
ATM Traded Changes
ilw 2.0/5.0 2.85/2.95/3.0
2w 2.0/5.0 3.075/3.1
1s 3.0/6.0 3.375
2s 3.0/6.0
3s 3.0/6.0
6s 3.0/6.0 4.15
9s 4.0/6.0 4.25
ly 4.0/6.0 4.375
2y 4.0/6.0
3y 3.0/6.5
25d RR Traded changes
1s -0.5/0.0
2s -0.4/0.1
3s -0.1/0.2
6s 0.2/0.6 0.36/0.385
9s 0.3/0.7
ly 0.5/1.0
25d FLY Traded changes
lw 0.10/0.3
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 0.27
ly 0.20/0.4 0.2765
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