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HARAH ATM 710, FRAS K HE H/ME R . 1w B2 3.1, 2w B2 3.1, 1m B4 2.975, 2m A2 3.0, 3m FNAZ 2.975/3.0/3.025, 6m A%
3.05/3.075/3.1, 9m J%2Z 3.225, 1y &3¢ 3.3/3.325/3.33/3.35,
BF /1H (25d) , 1w {3 0.075, 2w %AC 0.045, 1m f%3Z 0.055, 2m f%3C 0.085, 3m %438 0.1, 9m JK3Z 0.16.

RR /71 (25d) , 1/2/3m ¥JEAZTE 0.0,

CFETS-NEX FX OPTION RECAP

04/10/2026 6.8654
ATM Traded
ilw 2.0/5.0 3.1
2w 2.0/5.0 3.1
1s 2.0/5.0 2.975
2s 2.0/5.0 3.0
3s 2.0/4.0 2.975/3.0/3.025
6s 2.0/4.0 3.05/3.075/3.1
9s 2.0/5.0 3.225
ly 2.0/5.0 3.3/3.325/3.35
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.1/0.3 0
2s -0.1/0.3 0
3s -0.1/0.3 0
6s -0.2/0.3
9s -0.2/0.3
ly -0.2/0.3
25d FLY Traded changes
lw 0.0/0.1 0.075
1s 0.0/0.1 0.055
2s  0.05/0.15 0.085
3s  0.05/0.2 0.1
6s 0.05/0.2
9s  0.05/0.25 0.16
ly 0.05/0.25
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