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LS RNR M L eH A 6.9236, ¢ —22 5 HiAZ 8 EEri.

HRA HT ISR %, ATM TS EAE % H ETF, 1w B8 3.0/3.2/3.4, 1m BAC 3.0/3.1, 2m B3C 3.1025, 3m AC 3.2, 6m &
3.3/3.35/3.375/3.4, 9m F{AC 3.58/3.6, 1y F{AC 3.675/3.7/3.75/3.775.
BF 51 (25d) , 2m A% 0.195, 6m J%AZ 0.2175, 9m FXAC 0.2425.

CFETS-NEX FX OPTION RECAP

03/02/2026 6.9236
ATM Traded
lw 2.0/4.0 3.0/3.2/3.4
2w 2.0/4.0
1s 1.0/4.0 3.0/3.1
2s 1.0/4.0 3.1025
3s 2.0/4.0 3.2
6s 2.0/4.0 3.3/3.35/3.375/3.4
9s 2.0/5.0 3.58/3.6
ly 2.0/5.0 3.675/3.7/3.75/3.775
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.2/0.3
2s -0.2/0.3
3s -0.2/0.3
6s -0.2/0.3
9s -0.2/0.3
ly -0.2/0.3
25d FLY Traded changes
1w 0.05/0.2
1s  0.15/0.25
2s  0.15/0.25 0.195
3s  0.15/0.25
6s 0.15/0.25 0.2175
9s  0.20/0.30 0.2425
1y 0.20/0.30
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