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S RNR TR TCH AN 6.9438, % -—22 5 HiEF 20 M

HIALATM T, AR KR AN 5 AR NMEEE Y, 2w BT 2.2, 1m BAC 2.3/2.35/2.4, 2m FAC 2.525/2.575/2.625, 3m AZ 2.8/2.825,
6m AL 3.15/3.175, 1y B 3.575/3.595/3.6

BF /5l (25d) , 1m %2 0.1975, 2m A48 0.21, 6m AlAC 0.22.

RR /5T (25d) , 1m ff%8-0.3, 2m J%%2-0.325, 6m f{{55-0.275.

CFETS-NEX FX OPTION RECAP

02/11/2026 6.9438
ATM Traded
iw 1.0/3.0
2w 1.0/3.0 2.2
1s 1.0/4.0 2.3/2.35/2.4
2s 1.0/4.0 2.525/2.575/2.625
3s 2.0/4.0 2.8/2.825
6s 2.0/4.0 3.15/3.175
9s 2.0/5.0
ly 2.0/5.0 3.575/3.595/3..6
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.5/0.0 -0.3
2s -0.5/0.0 -0.325
3s -0.5/0.0
6s -0.5/0.0 -0.275
9s -0.4/0.0
ly -0.4/0.0
25d FLY Traded changes
1w 0.05/0.2
1s  0.15/0.25 0.1975
2s  0.15/0.25 0.21
3s  0.15/0.25
6s 0.15/0.25 0.22
9s  0.20/0.30
1y 0.20/0.30
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