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SRANRTBRETTRENIE 7.1587, BRE—X5H HE 11 NEA,

HAtL ATM J5TE, 1w kA 5.6,5.3 #1 5.2 78, 2w Rz 5.375F15.2 &, 1m piRZ

5.05\7&, 2m AEAZ 4.95 F14.955, 6m L3z 4.8, 1y BaZ 4.825 F14.85
RR7AE (25d) , 1Tm g3z 0.1

FLY 5@ (25d) 2w %3z 0.22, 3m B2 0.1975,1y Bz 0.2775

CFETS-NEX FX OPTION RECAP

8/11/2023 7.1587 +11
ATM Traded Changes
1w 50/ 6.0 52
2w 5.0/ 6.0

52



1s 48/ 58 5.05

2s 45/ 55 4.95
3s 45/ 55
6s 43 /50 48
9s 43/50
1y 43/ 50 4.85
2y 45/ 6.5
3y 45 /65
25d RR Traded changes
1s 0/04 0.1
2s 0.1/ 04
3s 0.2/ 04
6s 0.2/ 0.5
9s 0.2 / 05
1y 02 /05
25d FLY Traded changes

iw 015/ 03
1s 015/ 03
2s 0.15 / 03
3s 015/ 03 0.1975
6s 0.15 / 03
9s 015/ 03

1y 0.15 / 03 0.2775
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