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ARNEMEICT AR 6.8929, # F—22 5 HiEI 49 &

HARA H ATM J5TH, Fmi s EANSE S5 HA TS, 1m BAE 3.125/3.15, 2m B2 3.1, 3m iAC 3.125/3.15.
BF 71 (25d) , 1w %% 0.05, , 3m J%*Z 0.105.
RR /7 (25d) , 1w %32 0.0, 2w Jif32-0.05, 2m J%3Z 0, 3m J%3Z 0.005.

CFETS-NEX FX OPTION RECAP

04/03/2026 6.8929 -49
ATM Traded Changes
ilw 2.0/5.0
2w 2.0/5.0
1s 2.0/5.0 3.125/3.15
2s 2.0/5.0 3.1
3s 2.0/4.0 3.125/3.15
6s 2.0/4.0
9s 2.0/5.0
ly 2.0/5.0
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.1/0.3
2s -0.1/0.3 0
3s -0.1/0.3 0.005
6s -0.2/0.3
9s -0.2/0.3
ly -0.2/0.3
25d FLY Traded changes
lw 0.0/0.1 0.05
1s 0.0/0.1

2s  0.05/0.15

3s  0.05/0.2 0.105
6s 0.05/0.2

9s 0.05/0.25

1y 0.05/0.25
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