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SFNRBHETHENE 7.1283, B F—3x5REF 22 NS,
HAtY ATM /ATE, on 32 80pips, 1w 32 5.3 #15.2, 1m B¥3Z 5.05 #1 5.0, 2m B3 4.925, 1y 53z 4.78
RRAME (25d) , Tm p%3Z20.15

FLY 5@ (25d) , 2w 32 0.225, 2m %32 0.185, 6m %3z 0.24, 1y k3 0.2825 %0 0.28

CFETS-NEX FX OPTION RECAP

8/1/2023 7.1283 -22
ATM Traded Changes
1w 45/ 6.0 5.3 5.2
2w 50/ 6.0
1s 48/ 58 5.05, 5.0
2s 45/ 55 4,925
3s 45/ 55
6s 43 /5.0
9s 43/50
1y 43/ 50 478
2y 45 /65
3y 45/ 65
25d RR Traded changes
1s 0/ 04 0.15
2s 01/ 04
3s 02/ 04
6s 0.2/ 05
9s 0.2 / 0.5
1y 0.2 /0.5
25d FLY Traded changes
1w 0.15 / 03
1s 0.15 / 0.3
2s 0.15 / 0.3 0.185
3s 0.15 / 0.3
6s 0.15 / 0.3 0.24
9s 0.15 / 0.3
1y 0.15 / 0.3 0.2825, 0.28
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