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SRETHARTFIENIR 6.8715, B E—3XFHTE 48 NEM.

HAt ATM A5, 1w K32 6.9, 1m B3 6.025/6.05/6.1/6.2, 3m f¥3Z 5.45/5.475/5.5/5.55, 6m ffAZ 5.15, 9m A 5.025, 1y B2
4.975/5.0/5.025
FLY /5 (25d) , 2m/3m BE3Z 0.225, 9m FE3Z 0.26, 1y FEAZ 0.255

Vanilla J5M, 1y 7.3 usd call trd 195pips

CFETS-NEX FX OPTION RECAP

3/22/2023 6.8715 -48
ATM Traded Changes
w60/ 90 6.9
2w 60/ 90
1s 60/ 70 6.025/6.05/6.1/6.2
2s 55/ 65
3s 5.0/ 6.0 5.45/5.475/5.5/5.55
6s 47 /55 5.15
9s  46/53 5.025
1y 45/52 4.975/5.0/5.025
2y 45 /65
3y 45/65
25d RR Traded changes
1s  05/10
2s 05/ 10
3¢ 05/10
6s 05/10
9s 05 /11
1y 05 /1.1

25d FLY Traded changes

w 02/ 05
1s 02/ 05
2s 02 / 05 0.225

3¢ 02 /05 0.225

1y 02/ 05 0.255
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