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SRETHARTHENR 6.9666, W E—XFHH LA 141 MER,
HARL ATM AT, 2w R3S 7.4, 2m fEAZ 5.75, 6m %A 5.05/5.075, 9m FX3Z 4.925/4.95, 1y F3Z 4.925
RR AT (25d) , 1w BgAZ 0.65, 2m/6m/1ly R 0.85

FLY 5@ (25d) , 1m %32 0.23

CFETS-NEX FX OPTION RECAP

3/9/2023 6.9666 141
ATM Traded Changes
1w 6.0/ 85
2w 6.0/ 85 74
1s 50/ 6.0
2s 50/ 6.0 5.8
3s 50/ 6.0
6s 43 /53 5.05/5.075
9s 43/5.0 4.925/4.95
1y 43/ 50 4.925
2y 45 /65
3y 4.5 /6.5
25d RR Traded changes
1s 05/10
2s 05/ 1.0 0.85
3s 05/ 1.0
6s 05/ 1.0 0.85
9s 05 /1.1
1y 05 /11 0.85
25d FLY Traded changes
1w 02 / 05
1s 02 / 05 0.23
2s 02 / 05
3s 02 / 05
6s 0.2 / 05
9s 02 / 05
1y 02 / 05
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