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AR N E TSR IR 6.7249, ® F—32 5 HiETF 49 NS,

MRS H T s Bk, ATM T, 2w 38 1.2/1.225/1.23, 2m J%38 1.8, 3m &AL 1.925/1.935/1.95, 6m J&AL 2.45, 9m KAL 2.8, 1y il
3.05/3.07/3.075.

RR 7T (25d) , 2m %A 0.1/0.11, 3m J{3E 0.08, 1y H3Z 0.075.

FLY /5l (25d) , 1m J%%Z 0.0825/0.085, 2m %8 0.0915/0.0925, 3m j&AZ 0.0955, 9m %22 0.17, 1y % 0.1815.

CFETS-NEX FX OPTION RECAP

10/14/2026 6.7249 +49
ATM Traded Changes
iw 1.0/4.0
2w 1.0/4.0 1.2/1.225/1.23
1s 1.0/3.0
2s 1.0/3.0 1.8
3s 2.0/4.0 1.925/1.935/1.95
6s 2.0/4.0 2.45
9s 2.0/5.0 2.8
ly 2.0/5.0 3.05/3.07/3.075
2y 2.0/5.0
3y 2.0/5.0
25d RR Trade changes
1s -0.05/0.5
2s  -0.05/0.5 0.1/0.11
3s 0.0/0.3 0.08
6s -0.1/0.2
9s -0.1/0.1
ly -0.1/0.25 0.075
25d FLY Traded changes
lw 0.0/0.15
1s 0.0/0.15 0.0825/0.085
2s  0.05/0.15 0.0915/0.0925
3s  0.05/0.2 0.0955
6s 0.05/0.2
9s  0.05/0.25 0.17
ly 0.05/0.25 0.1815




