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HIRL ATM J5TH , 1w %3 1.85/1.875, 1m J%43Z 2.0/2.01/2.05, 2m J&AZ 2.25/2.275, 3m J&3L 2.475, 6m KA 2.975, 9m KA 3.275.
BF J5TH (25d) , 2m J{AC 0.2225, 6m A{AC 0.2525, 9m A 0.255.

CFETS-NEX FX OPTION RECAP

12/01/2025 7.0759
ATM Traded
iw 1.0/4.0 1.85/1.875
2w 1.0/4.0
1s 1.0/4.0 2.0/2.01/2.05
2s 1.0/4.0 2.25/2.275
3s 2.0/4.0 2.475
6s 2.0/4.0 2.975
9s 2.0/4.0 3.275
ly 2.0/4.0
2y 2.0/4.0
3y 2.0/5.0
25d RR Traded changes
1s -1.0/0.0
2s -0.8/0.0
3s -0.7/0.0
6s -0.6/0.0
9s -0.4/0.0
ly -0.3/0.0
25d FLY Traded changes
1w 0.05/0.2
1s 0.10/0.3
2s 0.20/0.3 0.2225
3s 0.20/0.3
6s 0.20/0.4 0.2525
9s 0.20/0.4 0.255
ly 0.20/0.4
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