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A RN ST R 7.1705, %8 E—22 5 HiA 3 M.

HARL ATM J5TH, 2w AL 4.8/4.9/5.0, 1m J%AZ 4.6/4.65/4.75/4.8/4.9, 2m F{AZ 4.9/4.95, 3m A 4.9/4.95, 6m KA 5.15/5.175/5.2, 1y A2
5.275/5.3.

RR /71 (25d) , 1m f%%8-0.075/-0.1/-0.15, 2m fA¢ 0.075/0.125, 3m J%%Z 0.25/0.275/0.3, 6m %3¢ 0.575, 1y f*Z 0.825.

BF 71 (25d) , 3m A% 0.2625, 6m JfAZ 0.2625

CFETS-NEX FX OPTION RECAP

01/24/2025 7.1705
ATM Traded
iw 3.0/6.0
2w 4.0/6.0 4.8/4.9/5.0
1s 4.0/6.0 4.6/4.65/4.75/4.8/4.9
2s 4.0/6.0 4.9/4.95
3s 4.0/6.0 4.9/4.95
6s 5.0/6.0 5.15/5.175/5.2
9s 5.0/6.0
ly 5.0/6.0 5.275/5.3
2y 5.0/6.0
3y 4.5/55
25d RR Traded changes
1s -0.2/0.05 -0.15/-0.1/-0.075
2s  0.0/0.3 0.075/0.125
3s  0.2/0.5 0.25/0.275/0.3
6s  0.5/0.7 0.575
9s 0.6/0.9
ly 0.7/0.9 0.825
25d FLY Traded changes
1w 0.10/0.30
1s 0.10/0.30
2s  0.20/0.35
3s  0.20/0.35 0.2625
6s  0.25/0.35 0.2625
9s  0.25/0.35
1y 0.25/0.35

iiAEY]: AHVFH BRI MAL AR ITEA R (UK “ L#EBRLEm” O 6, ilh EigE R MprA . R, (RPN NG DAEFRTE R . ZH). T8,
RAEBGIH HPFANE . IS K05 B2k B AT BRI AL AL IEE , (5 BB AR RON SR SRl L SR ETATAE & SIS A oG Ity A @R, An]
VERNSEAMRSE, AR I BROT AR SO0, ANORIEE T L I By M S5 2K, B[ B BRI ANS R F A L PPARART A BT SR BT e 51 R I 48 2k Bk A4l 4 2k 4
R3S



