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SRETTARTFENR 6.7737, BRE—RFH L 355 MEA.
HAIRY ATM 5, 1w 3 6.1/6.2, 2m %3 5.375, 3m fi%,5.2/5.3, 6m BY3AZ 4.875, 9m AL 4.7, 1y %3 4.65
FLY 5mE (25d) , 6m/9m f3Z 0.28

Vanilla 5E, 1y 7.3 usd call trd 118/120/121pips

CFETS-NEX FX OPTION RECAP

2/6/2023 6.7737 355
ATM Traded Changes
1w 55/ 70 6.1/6.2
2w 55/ 70
1s 48/ 5.8
2s 48/ 5.5 5.375
3s 48/58 5.2/5.3
6s 43 /53 4.875
9s 4.3/5.0 4.7
1y 43/ 50 4.65
2y 45 /65
3y 45 /65
25d RR Traded changes
1s 0.2/ 0.8
2s 0.2/ 0.8
3s 0.3/ 09
6s 05/10
9s 05 /1.1
1y 05 /11
25d FLY Traded changes
1w 02 / 05
1s 02 / 05
2s 02 / 05
3s 0.2 / 05
6s 02 / 05 0.28
9s 02 / 05 0.28
1y 02 / 05
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