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AR NET R ETTIANR 7.1161, B E—22 5 HiET 160 N3 A
HABLATM J5H , dw AL 2.2/2.775, 2w AAE 2.35, 1m A 2.35/2.375/2.625, 3m J%A2 3.125/3.2, 6m %22 3.6, 9m KAZ 3.8, 1y fi%C 4.0,
BF J51i (25d) , 3m il 0.23.

RR J5TH (25d) , 1m fi3¢-0.35.

CFETS-NEX FX OPTION RECAP

08/25/2025 7.1161 160
ATM Traded Changes
iw 1.0/4.0 2.2/2.775
2w 1.0/4.0 2.35
1s 2.0/5.0 2.35/2.375/2.625
2s 2.0/5.0
3s 2.0/5.0 3.125/3.2
6s 3.0/5.0 3.6
9s 3.0/5.0 3.8
1y 3.0/5.0 4.0
2y 3.0/5.0
3y 3.0/55
25d RR Traded changes
1s -0.6/0.0 -0.35
2s -0.5/0.0
3s -0.4/0.0
6s -0.1/0.3
9s 0.0/0.6
ly 0.1/0.7
25d FLY Traded changes
lw 0.05/0.2
1s 0.10/0.3
2s 0.20/0.3
3s 0.20/0.3 0.23
6s 0.20/0.4
9s 0.20/0.4
ly 0.20/0.4

GoiE M AHVEH REREBR R TELHRTEAT (PURWERR “ REEERR 7 ) #iE, B E EEEBREMTE . REEFR, VRN NSRRI Sl FE.
RFEWSIHHIENE . HIET A E B FERH AT ORI AL AL RE, FEBAREWA NN SEM & T . B3R 38 5 B AR . B, didaig=R, Anf
VE NPT, AR E b5 0 AT HER oW A, ANRIEHE S ME . Rt alk s S ER, B BR bR s AN R AR H PRS2 51 & 8 AT BE 51 & B35 9k sk it 2| 23 7 3H
(AT 54T



