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SERETTARTFEINER 6.7130, BRE—RZHTE 362 MER,
HAt ATM AT, 2m AR 5.4, 3m BEAS 5.25/5.275/5.3, 9m AT 4.725, 1y FXAZ 4.675/4.7

FLY M@ (25d) , 3m/9m XAz 0.28

CFETS-NEX FX OPTION RECAP

2/2/2023 6.7130 -362
ATM Traded Changes
1w 55/ 80
2w 55/ 80
1s 58/ 6.8
2s 52/ 6.0 54
3s 50/ 58 5.25/5.275/5.3

6s 47 / 53
9s  43/50 4.725

1y 43/ 50 4.675/4.7
2y 45/ 65

3y 45 / 65
25d RR Traded changes
1s 0.2/ 08
2s 02/ 08
3s 03/ 09
6s 05/ 1.0
9s 05 / 11
1y 05/ 1.1
25d FLY Traded changes
iw 02 / 05
1s 02 / 05
2s 0.2 / 05
3s 02 / 05 0.28

9s 0.2 / 05 0.28
1y 02 / 05
X / Daisy dai
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