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A RNET S E TR 6.7911, & E—32 5% HETT 28 M.
WA H i ASTE R, ATM 7 TR, 3m B3 2.275/2.285/2.29, 6m AT 2.65, 9m FAC 2.94/2.95, 1y A% 3.125/3.14/3.15.
RR 77 (25d) , 1m %22 0.3, 2m %32 0.25, 3m %22 0.2, 6m iM% 0.175, 1y %22 0.1,

BF /1 (25d) , 1w &% 0.05/0.075.

CFETS-NEX FX OPTION RECAP

07/27/2026 6.7911
ATM Traded
iw 1.0/4.0
2w 1.0/4.0
1s 1.0/3.0
2s 1.0/3.0
3s 2.0/4.0 2.275/2.285/2.29
6s 2.0/4.0 2.65
9s 2.0/5.0 2.94/2.95
ly 2.0/5.0 3.125/3.14/3.15
2y 2.0/5.0
3y 2.0/5.0
25d RR Trade changes
1s 0.05/0.5 0.3
2s  0.05/0.5 0.25
3s 0.0/0.3 0.2
6s -0.1/0.2 0.175
9s -0.1/0.1
ly -0.1/0.1 0.1
25d FLY Traded changes
lw 0.0/0.15 0.05/0.075
1s 0.0/0.15
2s  0.05/0.15
3s  0.05/0.2
6s 0.05/0.2
9s  0.05/0.25
1y 0.05/0.25

GiiAEY]: AHIPH EEEPRIRMALERITEA R (BUNRAR EgE BRI #ifE, ol EgERRMrE . REWAT, AR NG EMEMTE R, Bl TIE. &
REGIHHIENE . HPFITE RHE S EERE ATT BRIl A JLIRIE, FEAREWA N RN AR SR TR 5 BUE 52 5 AR AR . . g K, AT
FPE, AR B EER IR MARTHEESOW A, AORUEHEHEVE . I RS s i It S K, g IR 0% M URAN B A AR ESTPAR AR5 20T 51 A BT 58 51K 145 2k B 21 3 A AE A
I 5E.



