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01/23/2026
ATM

ilw 1.0/3.0
2w 1.0/3.0
1s 1.0/3.0
2s 1.0/3.0
3s 2.0/3.0
6s 2.0/4.0
9s 2.0/5.0

6.9843 +86

Traded Changes

2.05/2.075/2.1/2.125/2.15/2.175/2.2
2.325/2.35/2.375/2.4

2.525

2.945/2.95

3.225

[2026-01-26])



1y 2.0/5.0 3.4/3.425
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.5/0.0
2s -0.5/0.0
3s -0.5/0.0 -0.275
6s -0.5/0.0
9s -0.4/0.0
1y -0.4/0.0
25d FLY Traded changes

lw 0.05/0.2

1s 0.10/0.25 0.178
2s 0.10/0.25

3s  0.15/0.25 0.2

6s 0.15/0.25

9s  0.20/0.30 0.2385

ly 0.20/0.30
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