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LS RNR M TCH AN 6.8628, % - —22 5 HIAIZ 20 M5

WIRA H ATM D510, 8BNS H S K FAAR K, 2m 838 2.65/2.66, 3m BAC 2.825/2.83/2.85, 6m §3¢ 3.05/3.06/3.07, 9m FAS
3.21/3.22/3.225/3.23, 1y WAC 3.4,

BF J71H (25d) , 2m %% 0.09, 3m J%%Z 0.1025,

RR /7T (25d) , 1w ff52-0.1, 2w jA2-0.1, 2m A2 0.025/0.05, 3m J%2Z 0.025.

CFETS-NEX FX OPTION RECAP

04/30/2026 6.8628 -20
ATM Traded Changes
iw 1.0/4.0
2w 1.0/4.0
1s 2.0/4.0
2s 2.0/4.0 2.65/2.6.6
3s 2.0/4.0 2.825/2.83/2.85
6s 2.0/4.0 3.05/3.06/3.07
9s 2.0/5.0 3.21/3.22/3.225/3.23
ly 2.0/5.0 34
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.2/0.2
2s -0.2/0.2 0.025/0.05
3s -0.2/0.2 0.025
6s -0.2/0.2
9s -0.2/0.2
ly -0.2/0.2
25d FLY Traded changes
lw 0.0/0.15
1s 0.0/0.15
2s  0.05/0.15 0.09
3s  0.05/0.2 0.1025
6s 0.05/0.2
9s  0.05/0.25
1y 0.05/0.25
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