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SRARTHETHEMNIR 6.8150, B LE—X S HIER 20 MES.

NS BT EKR, ATM AE, BRKEREF—X5B T, 1w a3 1.8, 2m B3 2.125, 3m
2.3, 6m K3L 2.725/2.75, 9m A%3L 3.025/3.05, 1y FX*Z 3.225/3.25,
RR AT (25d), 2m B3 0.025, 1y F%32-0.14,

CFETS-NEX FX OPTION RECAP

06/11/2026 6.8150 -20
ATM Traded Changes

w 1.0/4.0 18

2w 1.0/40

1s 1.0/3.0

2s 1.0/30 2.125

3s 2.0/40 2.3

6s 2.0/40 2.7125/2.75

9s 2.0/50 3.025/3.05

ly 2.0/50 3.225/3.25

2y 2.0/50




3y 20/50

Trade

0.025

-0.14

Traded

changes

changes

25d RR
1s -0.3/0.1
2s  -0.3/0.1
3s  -0.2/0.1
6s -0.2/0.1
9s -0.2/0.1
1y -02/0.1

25d FLY
1w 0.0/0.15
1s  0.0/0.15
2s  0.05/0.15
3s  0.05/0.2
6s  0.05/0.2
9s  0.05/0.25

1y 0.05/0.25




