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SKETTHARTPRENIR 6.4525, R E—RZZFHTE 87 MNERA.

ATM 5, 2w Y32 3.5, m3g78E 3.3/3.4 Bk3Z, 6m B3z 4.5375, UriE]3% o/n B3Z 55pips, 1w A 3.3

RR 5@, 9m 25d rr %3z 0.45, 9m 10d rr 3z 0.7, ™3%7RE 0.675/0.7125 pY3z, UriE)Mss 1w 25d rr pE3Z par, 1m 25d B
22 0.075

FLY 5@, UriEmis 3w 25d fly 532 0.325, 1m %32 0.32, 6m 25d F%3Z 0.36

Vanilla A&, 1y 8.4 eur call 5%3Z 750pips, 378G 735pips B3

CFETS-NEX FX OPTION RECAP

05/14/2021 6.4525 -87
ATM Traded Changes
1w 30/ 35 3.3
2w 3.1/ 37 3.3/3.4/3.5
1s 35/ 40
2s 39 / 44
3s 40 / 4.6
6s 43 / 47 4.5375
9s 44 / 48
1y 45/ 49
2y 45/ 50
3y 45/ 51
25d RR Traded changes
1s 0/03 0.075
2s 0.1/ 04
3s 0.2 / 0.5
6s 0.2 / 0.6
9s 03/07 0.45
1y 04/07
25d FLY Traded changes
1w 03 /05
1s 03/ 0.5 0.32
2s 03/ 0.5
3s 03/ 0.5
6s 03/ 0.5 0.36
9s 03/ 0.5
1y 03 /05
X / Daisy dai
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