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3.15/3.175/3.2/3.225, 9m 3L 3.44/3.49/3.5, 1y %2 3.55/3.6/3.625/3.665.
BF 51 (25d) , 2m A% 0.2, 3m A3 0.2025/0.205.
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1w %38 2.45, 1m %AC 2.55/2.8, 2m J%3L 2.65/2.7/2.725/2.8, 3m J%3Z 2.875/2.905/2.95, 6m %A

RR 5T (25d) , 1m %S 0, 2m f%2Z 0.05, 3m A4S 0/0.05, 9m A2 0.075, 1y %2 0.025.

CFETS-NEX FX OPTION RECAP

02/25/2026 6.9321
ATM Traded
iw 1.0/3.0 2.45
2w 1.0/3.0
1s 1.0/4.0 2.55/2.8
2s 1.0/4.0 2.65/2.7/2.725/2.8
3s 2.0/4.0 2.875/2.905/2.95
6s 2.0/4.0 3.15/3.175/3.2/3.225
9s 2.0/5.0 3.44/3.49/3.5
ly 2.0/5.0 3.55/3.6/3.625/3.665
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded
1s -0.2/0.3 0
2s -0.2/0.3 0.05
3s -0.2/0.3 0/0.05
6s -0.2/0.3
9s -0.2/0.3 0.075
ly -0.2/0.3 0.025
25d FLY Traded
1w 0.05/0.2
1s  0.15/0.25
2s  0.15/0.25 0.2
3s  0.15/0.25 0.2025/0.205
6s 0.15/0.25
9s  0.20/0.30
1y 0.20/0.30
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