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A RN 52 Te P R 7.1405, B E—38 5 HIREIE 23 DML
WIRLATM 5T, 2w R3S 2.45, 3m A 3.175, 6m AT 3.625, 9m A 3.825, 1y filAC 3.945.

BF 1 (25d) , 1w %2 0.15, 2w J%AZ 0.1625.
RR 71 (25d) , 1m A3E-0.275, 2m f38-0.275, 6m F%38-0.025.

CFETS-NEX FX OPTION RECAP

08/11/2025 7.1405 23
ATM Traded Changes
ilw 2.0/4.0
2w 2.0/4.0 2.45
1s 2.0/5.0
2s 3.0/5.0
3s 3.0/5.0 3.175
6s 3.0/5.0 3.625
9s 3.0/5.0 3.825
1y 3.0/5.0 3.945
2y 3.0/5.0
3y 3.0/5.5
25d RR Traded changes
1s -0.6/0.0 -0.275
2s -0.5/0.0 -0.275
3s -0.4/0.0
6s -0.1/0.3 -0.025
9s 0.0/0.6
ly 0.1/0.7
25d FLY Traded changes
lw 0.05/0.2 0.15
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
ly 0.20/0.4

Thanks & Best Regards

W42 Bill BV
AMNEHARL FX option

FoorE i AHFH BEERR R TALZE R I TEAR (DUREAR < LgEPRE w7 ) HIE, B dh EEEPREMPTE . REF, AT HURAN AE DU TR . S Hl. T
RFESR G HHEAZE . HIEFE L 0E BB A AT SR HAb A JLEE, FR 4‘ﬁﬁuw& RN S TM &R T, Lzuum AT 5 FEME A SR BHRA . HA S wzm R, A
VE NPT, AR E b 0 AT AR O A, ARIEHE S ME . Rt al s 2R, By R DR s AN R AR H AT ARE 20 51 & 8 AT BE 51 & B35 9k sk it 2| 23 7 3H
A 54T



