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SRARMRETHENER 7.1876, RE—ZZHER 6 MES.
HAtR ATM 5T, Tm B3aZ 4.3, 2m pR3AZ 5.2, 3m k3 5.5, 6m B}3Z 5.8, 9m B%32 5.9, 1y AaZ 5.925,
RR7ZME (25d) , 2w p}32-0.45/-0.4, 6m A%3Z 0.5305/0.546/0.55, 9m B3 0.7,

BF 5mE (25d) , 1m %32 0.26, 9m F%3Z 0.3,

CFETS-NEX FX OPTION RECAP

24/12/2024 7.1876
ATM Traded Changes
1w 3.0/5.0
2w 3.0/5.0
1s 4.0/6.0 43
2s 4.0/6.0 52
3s 4.0/6.0 55
6s 5.0/7.0 58
9s 5.0/7.0 59
1y 5.0/7.0 5925
2y 5.0/7.0
3y 45/55
25d RR Traded changes
1s -0.8/0.2
2s -0.4/0.0
3s 0.0/0.4
6s 0407 0.5305/0.546/0.55
9s 0.5/0.7 0.7
1y  06/0.8
25d FLY Traded changes
1w 0.10/0.30
1s 0.10/0.30 0.26
2s 0.20/0.35
3s 0.20/0.35
6s 0.25/0.35
9s 0.25/0.35 0.3
1y  0.25/0.35




