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L RNR T R TCH N 7.0796, %8 -—22 5 HIEF 30 M

HIAL ATM J5TH , dw A 1.9/1.95, 1m F3E 2.1, 3m A2 2.55, 6m HAE 3.0, 1y A2 3.45.
BF 51 (25d) , 1m A% 0.2125/0.215, 2m F%AZ 0.2215, 3m A3C 0.235.
RR /7 (25d) , 1m f{32-0.85, 1y J#32-0.15,

CFETS-NEX FX OPTION RECAP

11/26/2025 7.0796
ATM Traded
iw 1.0/4.0 1.9/1.95
2w 1.0/4.0
1s 1.0/4.0 2.1
2s 1.0/4.0
3s 2.0/4.0 2.55
6s 2.0/4.0 3.0
9s 2.0/4.0
ly 2.0/4.0 3.45
2y 2.0/4.0
3y 2.0/5.0
25d RR Traded changes
1s -1.0/0.0 -0.85
2s -0.8/0.0
3s -0.7/0.0
6s -0.6/0.0
9s -0.4/0.0
ly -0.3/0.0 -0.15
25d FLY Traded changes
1w 0.05/0.2
1s 0.10/0.3 0.2125/0.215
2s 0.20/0.3 0.2215
3s 0.20/0.3 0.235
6s 0.20/0.4
9s 0.20/0.4
ly 0.20/0.4
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