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A RN ZE TR 7.1789, & F—22 5 HilFF 17 MRS,

HIAL ATM J5THI, 1w B%4E 3.0/3.1/3.25/3.275, 2w &AL 3.075/3.125/3.25/3.3, 3w &AL 3.4/3.45, 2m %38 3.75, 3m &AC 3.88, 6m AL
4.18/4.19/4.2/4.225, 9m J{AZ 4.3, 1y JKAZ 4.405/4.42/4.425,

RR J71H (25d) , 9m %8 0.575, 1y K32 0.7,

BF /1 (25d) , 2m &% 0.2275.

CFETS-NEX FX OPTION RECAP

06/16/2025 7.1789 17
ATM Traded Changes
iw 3.0/6.0 3.0/3.1/3.25/3.275
2w 3.0/6.0 3.075/3.125/3.25/3.3
1s 3.0/6.0
2s 3.0/6.0 3.75
3s 3.0/6.0 3.88
6s 3.0/6.0 4.18/4.19/4.2/4.225
9s 4.0/6.0 4.3
ly 4.0/6.0 4.405/4.42/4.425
2y 4.0/6.0
3y 3.0/6.5
25d RR Traded changes
1s -0.5/0.0
2s -0.4/0.1
3s -0.1/0.2
6s 0.4/1.0
9s 0.5/1.0 0.575
ly 0.6/1.0 0.7
25d FLY Traded changes
lw 0.10/0.3
1s 0.10/0.3
2s  0.20/0.3 0.2275
3s 0.20/0.3
6s 0.20/0.4
9s 0.20/0.4
ly 0.20/0.4

oA AHVEH REER R TELHRTEAT (PURWERR “ REERR 7 ) #iE, B E EEEREMTE . REEFR, VRN AANE R R Sl FE.
KFEWSIFHHENE . BT A E S FER H AR TR HAR A LIRS, 5 AR AN Y RA S 4 T H. BT a2 o) RIS Ak« A el R, Anr
VE NPT, AR E b5 0 AT HER O A, ARIEHE S BEME . Rt al s S ER, B R bR MR AN R AR H PRS2 51 & 8 AT BE 51 & B35 5 sliyk it 2| 23 7 3H
(EREDE



