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AR NET TP NIR 7.1498, B F—22 5 HiEE 37 DA,
BB ATM J7TH, 1m %32 2.875/2.895, 6m J{AZ 3.8, 9m AT 3.905, 3*1y %32 0.7

BF J5TH (25d) , 6m J{%Z 0.26.

CFETS-NEX FX OPTION RECAP

07/18/2025 7.1498 37
ATM Traded Changes
lw 2.0/4.0
2w 2.0/4.0
1s 2.0/5.0 2.875/2.895
2s 3.0/5.0
3s 3.0/5.0 3.375/3.3715
6s 3.0/5.0 3.8
9s 3.0/5.0 3.905
1y 3.0/5.0 4.063/4.0715
2y 3.0/5.0
3y 3.0/5.5
25d RR Traded changes
1s -0.5/0.0
2s -0.4/0.0
3s -0.3/0.0
6s 0.1/0.4
9s 0.3/0.6
ly 0.4/0.8
25d FLY Traded changes
lw 0.10/0.2
1s 0.10/0.3
2s 0.20/0.3
3s 0.20/0.3
6s 0.20/0.4 0.26
9s 0.20/0.4
ly 0.20/0.4

Thanks & Best Regards

W4z Bill BV
AMNEHARL FX option
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