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A RN S ZE T a3 7.1089, & F—A2 5 HilFF 63 A,

HIAATM T, 1m BAE 2.3, 2m AC 2.5875/2.6/2.605, 6m AC 3.325, 1y MAC 3.725/3.75.
RR 71 (25d) , 2m ji3-0.6, 9m Jf3Z-0.05,

CFETS-NEX FX OPTION RECAP

09/29/2025 7.1089 63
ATM Traded Changes
iw 1.0/4.0
2w 1.0/4.0
1s 2.0/5.0 2.3
2s 2.0/5.0 2.5875/2.6/2.605
3s 2.0/5.0
6s 3.0/5.0 3.325
9s 3.0/5.0
1y 3.0/5.0 3.725/3.75
2y 3.0/5.0
3y 3.0/5.5
25d RR Traded changes
1s -1.0/0.0
2s -0.8/0.0 -0.6
3s -0.6/-0.3
6s -0.2/0.0
9s -0.1/0.1 -0.05
ly -0.1/0.15
25d FLY changes
1w 0.05/0.2
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
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