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AT N ZE TG AR 7.1522, 8 F— 5 HE 24 AN 35,

BB ATM 5T, 1w BAC 2.05/2.1, 1m AAC 2.825, 3m AT 3.325, 9m*1y i3 0.12 (3.875/3.995) .

BF J5TH (25d) ,3m A% 0.2325.
RR 71 (10d) ,3w*1m F3C 0.05

CFETS-NEX FX OPTION RECAP

07/21/2025 7.1522
ATM Traded
iw 1.0/3.0 2.05/2.1
2w 1.0/3.0
1s 2.0/5.0 2.825
2s 3.0/5.0
3s 3.0/5.0 3.325
6s 3.0/5.0
9s 3.0/5.0 3.975
1y 3.0/5.0 3.995
2y 3.0/5.0
3y 3.0/55
25d RR Traded
1s -0.5/0.0
2s -0.4/0.0
3s -0.3/0.0
6s 0.1/0.4
9s 0.3/0.6
ly 0.4/0.8
25d FLY Traded
lw 0.10/0.2
1s 0.10/0.3
2s 0.20/0.3
3s 0.20/0.3 0.2325
6s 0.20/0.4
9s 0.20/0.4
ly 0.20/0.4
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Changes

changes

changes

Thanks & Best Regards
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AMNEHARL FX option

DT AHPH RGEEEMELERIMEAR (CURFERR “ BgEPRGR 7 ) BIE, B BEE RS MATE . REVFTT, AERPHGFRIA NS DUE T B R
KFEGI A HEANZR . BN LAE B EEZR A AT BRI AL AT IR, 5 BA R WA RBEREN SAE TG E TR o8 sl A58 5 SRS AH < RN
TEgUR SR, AR L [ Br b AT fr 7 R £

(A DT«

AR TEHENE L I R Bl P55 2K

S, P&,
B IR, AT
F i [ B 6% T 7R AS K PRI A SRS B0 51 & BT fE 5] & 1452 sk 4 2 4y &k 48



