iy & BT
$RATEINCHRIR 1
%;>///’%ix» QA 2

& NEX LEER#mEE

Arenghel CFETE AL € rternainsl Moy 8o ng
[2025-02-20]

AR N ETLHEMNIR 7.1712, B E—F 5 HEE 7 MR,

HIRL ATM J5 T8, 1w %38 3.45/3.5/3.7/3.85/3.9, 2w %48 3.5/3.7, 1m %3¢ 3.65/3.75/3.8/3.85/3.9, 2m J&3C 4.15/4.2, 3m JKZZ 4.25/4.325, 6m J{AL
4.625, 1y ii%Z 4.85.

RR J71H (25d) , 1m &32-0.45/-0.4, 3m E&3Z 0.125, 6m &3¢ 0.525, 9m &< 0.7, 1y H3Z 0.775.

BF J71f (25d) , 1m J3C 0.21, 9m fl3E 0.26, 1y l3E 0.265.

CFETS-NEX FX OPTION RECAP

02/20/2025 7.1712
ATM Traded
iw 3.0/5.0 3.45/3.5/3.7/3.85/3.9
2w 3.0/5.0 3.5/3.7
1s 3.0/5.0 3.65/3.75/3.8/3.85/3.9
2s 3.0/6.0 4.15/4.2
3s 3.0/6.0 4.25/4.325
6s 4.0/6.0 4.625
9s 4.0/6.0
ly 4.0/6.0 4.85
2y 4.0/6.0
3y 4.5/55
25d RR Traded changes
1s -0.6/0.0 -0.45/-0.4
2s -0.2/0.2
3s 0.1/0.4 0.125
6s  0.4/0.7 0.525
9s 0.6/0.9 0.7
ly 0.7/0.9 0.775
25d FLY Traded changes
1w 0.0/0.30
1s 0.10/0.30 0.21
2s  0.20/0.35
3s  0.20/0.35
6s  0.20/0.35
9s  0.20/0.35 0.26
1y 0.20/0.35 0.265
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