152 I
SR15 SN RN P

23
A\

C NEX LEEE#FEE

AR enghel CEETE AR € bternatmnsl Money Broking

[2026-03-27])
A RNETEETTHENIR 6.9141, & F—22 5 HilI 85 M4,

HARAH ATM 710, FRAS KT EANAS 5 H B AAmS A5 R B, 1w FAC 3.6/3.7, 2w fXAC 3.55/3.6, 1m f&AZ 3.3, 3m A2 3.3.
BF 51 (25d) , 3m {32 0.1, 6m %32 0.1475.

RR J5TH (25d) , 2w %2 0.15.

CFETS-NEX FX OPTION RECAP

03/27/2026 6.9141
ATM Traded
ilw 2.0/5.0 3.6/3.7
2w 2.0/5.0 3.55/3.6
1s 2.0/5.0 33
2s 2.0/5.0
3s 2.0/4.0 33
6s 2.0/4.0
9s 2.0/5.0
ly 2.0/5.0
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.1/0.3
2s -0.1/0.3
3s -0.1/0.3
6s -0.2/0.3
9s -0.2/0.3
ly -0.2/0.3
25d FLY Traded changes
1w 0.0/0.15
1s 0.0/0.15
2s  0.05/0.2
3s  0.05/0.25 0.1
6s  0.05/0.25 0.1475
9s  0.05/0.25
1y 0.05/0.25
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