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SRARMRETHENR 7.1843, B E—XZFHIEF 53 MNEA.

HA ATM 75T, 1w A 4.8, 2m BaZ 5.425, 1y BaZ 6.125/6.15,

BF ;5@ (10D) , 1 m 32 0.52/0.53,

BF 5@ (25d) , 1Tm %3z 0.2, 1m %32 0.235, 2m fEA 0.28, 3m Y32 0.2925,

RR7ME (25d) , 1m pk32-0.5/-0.55, 6m B3z 0.525,

CFETS-NEX FX OPTION RECAP
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12/11/2024 7.1843 -53
ATM Traded Changes
4.0/6.0 48
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25d RR Traded changes
-0.8/-0.2 -0.5/-0.55
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25d FLY Traded changes
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0.10/0.30 0.235

0.20/0.35 0.28

0.20/0.35 0.2925

0.25/0.35

0.25/0.35

0.25/0.35




