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AR NE T MR 7.1708, B F—38 5 HEW 12 N A,
HARL ATM J5THI, 2w FRAC 4.45/4.5/4.55, 1m BAC 4.5, 2m FAC 4.8/4.85, 3m FAC 4.9/4.925/4.975, 6m A 5.2, 9m AAZ 5.3
RR J71H (25d) , 1m j%8-0.025, 3m j&32 0.275/0.3, 6m A2 0.55/0.575, 1y %432 0.825.

CFETS-NEX FX OPTION RECAP

01/23/2025 7.1708 12
ATM Traded Changes
ilw 3.0/6.0
2w  4.0/6.0 4.45/4.5/4.55
1s 4.0/6.0 4.5
2s 4.0/6.0 4.8/4.85
3s 4.0/6.0 4.9/4.925/4.975
6s 5.0/6.0 5.2
9s 5.0/6.0 5.3
ly 5.0/6.0
2y 5.0/6.0
3y 4.5/55
25d RR Traded changes
1s -0.1/0.2 -0.025
2s 0.1/0.4
3s  0.2/0.5 0.275/0.3
6s  0.5/0.7 0.55/0.575
9s 0.6/0.9
ly 0.7/0.9 0.825
25d FLY Traded changes

lw 0.10/0.30
1s  0.10/0.30
2s  0.20/0.35
3s  0.20/0.35
6s 0.25/0.35
9s 0.25/0.35

1y 0.25/0.35
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