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AR NEME TR 6.9695, & F—3 5 HREEZ 17 N3,

HIALATM T, AR KR AN 5 H/NMEZ %, 1w BAC 1.8/2.0, 1m AL 2.125/2.15/2.2, 2m AZ 2.55, 6m MAC 3.1/3.125, 9m fA¢ 3.4,
1y %42 3.55/3.6,

BF J71H (25d) , 2m %% 0.205, 9m {32 0.2475.

RR 5T (25d) , 2m f{%8-0.31, 3m J%22-0.25, 6m f{%5-0.25.

CFETS-NEX FX OPTION RECAP

02/02/2026 6.9695 -17
ATM Traded Changes

iw 1.0/3.0 1.8/2.0

2w 1.0/3.0

1s 1.0/3.0 2.125/2.15/2.2

2s 1.0/3.0 2.55

3s 2.0/3.0

6s 2.0/4.0 3.1/3.125

9s 2.0/5.0 34

ly 2.0/5.0 3.55/3.6

2y 2.0/5.0

3y 2.0/5.0
25d RR Traded changes

1s -0.5/0.0

2s -0.5/0.0 -0.31

3s -0.5/0.0 -0.25

6s -0.5/0.0 -0.25

9s -0.4/0.0

ly -0.4/0.0

25d FLY changes

lw 0.05/0.2

1s  0.10/0.25

2s  0.10/0.25 0.205
3s  0.15/0.25

6s 0.15/0.25

9s 0.20/0.30 0.2475

ly 0.20/0.30

GoiE i AHYEH REER R MELHRTTEAT (PURWERR “ REERR 7 ) $E, BHE EEERE MG . REHF, VRN AANE DR Sl A&,
REBSIHHENE . HEFE KX EE R ER AT R A A LTS, 5 BB AN RN ST &l T B 58BT30 5 S ML A . . @ik, ASaT
VE NPT, AR E b5 0 AT HER SO0 A, ARIEHEL S ME . Rt al i S ER, B R DR s AN R AR H PRS2 51 & 8 AT BE 51 & I35 5 sk it 2| 23 7 3H
(EREDE



