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A RN ZE TR 7.0120, & E—32 5 HiEE 17 MRS,

IR ATM J7TH 5 BEAR Z 7KL BN Ty HIEARLRBERET, FiumBs A N, 1w A 1.5, 2w A8 1.55, 1m 2 2.0, 2m 848 2.2125, 6m 8A8
2.9, 9m AL 3.175/3.2, 1y AT 3.36

BF 7T (25d) , 2m A% 0.1925, 3m &3 0.2,

RR A (25d) , A HBZBNIEK, BWAZAF EFF, 1m 832-0.45, 3m ii32-0.4, 9m J32-0.3, 1y fili32-0.3/-0.275.

CFETS-NEX FX OPTION RECAP

14/01/2026 7.0120 -17
ATM Traded Changes
iw 1.0/4.0 1.5
2w 1.0/4.0 1.55
1s 1.0/4.0 2.0
2s 1.0/4.0 2.2125
3s 2.0/4.0
6s 2.0/4.0 2.9
9s 2.0/5.0 3.175/3.2
ly 2.0/5.0 3.36
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -1.0/0.0 -0.45
2s -1.0/0.0
3s -1.0/0.0 -0.4
6s -1.0/0.0
9s -0.7/0.0 -0.3
ly -0.7/0.0 -0.3/-0.275
25d FLY Traded changes
1w 0.05/0.2
1s 0.10/0.3
2s 0.10/0.3 0.1925
3s 0.15/0.3 0.2
6s 0.15/0.3
9s 0.20/0.4
ly 0.20/0.4
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