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ATM 7], Im trd 6.1/6.15,3m trd 5.2,6m trd 4.65

CFETS-NEX FX OPTION RECAP

31/5/2022 6.6607 -441
ATM Traded Changes
Tw 55/ 70
2w 55/ 70
1s 50 / 65 6.1/6.15
2s 45 / 55
3s 45/ 55 5.2
6s 41/ 50 4.65
9s 41 / 5.0
1y 41/ 50
2y 42 /50
3y 42 /50
25d RR Traded changes
1s 0.3 / 0.9
2s 0.3 / 09
3s 0.3 / 0.9
6s 05/ 12
9s 05 /12
1y 05/ 12
25d FLY Traded changes
1w 0/05
1s 0705
2s 0/05
3s 0/05
6s 0.1 / 05
9s 0.1 /05
1y 0.1/ 05
X / Daisy dai
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