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HIRL ATM J5TH, 1w %38 4.0/4.2/4.3/4.8, 2w [§AE 4.725, 3w %38 5.0/5.1, 1m %438 4.4/4.5/4.725/4.85/4.9/4.925/5.0/5.1, 2m & 4.6/5.0, 3m J®A
4.725, 6m A 4.975, 9m KA 5.15/5.2, 1y 3¢ 5.2/5.25/5.3/5.4.

BF /5l (25d) , 1m J{%Z 0.245, 2m {4 0.2625, 3m A4S 0.27, 9m AAC 0.295.

RR J5TH (25d) , 1m ff%C 0.25/0.275, 6m EAC 1.0/1.05.

CFETS-NEX FX OPTION RECAP

04/15/2025 7.2096
ATM Traded
iw 4.0/6.0 4.0/4.2/4.3/4.8
2w 4.0/6.0 4.725
1s 4.0/6.0 4.4~5.1
2s 5.0/7.0 4.6/5.0
3s 5.0/7.0 4.725
6s 5.0/7.0 4.975
9s 5.0/7.0 5.15/5.2
ly 5.0/7.0 5.2/5.25/5.3/5.4
2y 5.0/6.0
3y 5.0/6.5
25d RR Traded changes
1s 0.2/0.6 0.25/0.275
2s 0.2/0.8
3s 0.2/0.8
6s 0.8/2.0 1.0/1.05
9s 0.8/2.0
ly 0.8/2.0
25d FLY Traded changes
1w 0.10/0.35
1s 0.10/0.35 0.245
2s  0.20/0.35 0.2625
3s  0.20/0.35 0.27
6s  0.20/0.45
9s  0.20/0.45 0.295
ly 0.20/0.45
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