W& B ¥

C NEX LEEE#FEE

el CPETS NEX ey Bena g

[ 2026-02-04]

L RNR T R TCH AN 6.9533, %8 L—232 5 HiEF 75 N

BB ATM J5TH , BRSNS H/AMEE S, 1w A 1.85/1.875, 1m RAZ 2.125, 2m FAC 2.3/2.4, 3m AC 2.6/2.625, 9m AT 3.35.
BF /7T (25d) , 1m Jf3Z 0.185, 2m J{3Z 0.205, 6m f{3Z 0.2175, 9m flAZ 0.2475.
RR J5TH (25d) , 1m fl38-0.325/-0.3, 2m fl38-0.325, 3m H%A2-0.25, 6m fl35-0.275.

CFETS-NEX FX OPTION RECAP

02/04/2026 6.9533 +75
ATM Traded Changes
iw 1.0/3.0 1.85/1.875
2w 1.0/3.0
1s 1.0/3.0 2.125
2s 1.0/3.0 2.3/2.4
3s 2.0/3.0 2.6/2.625
6s 2.0/4.0
9s 2.0/5.0 3.35
ly 2.0/5.0 3.55/3.6
2y 2.0/5.0
3y 2.0/5.0
25d RR Traded changes
1s -0.5/0.0 -0.325/-0.3
2s -0.5/0.0 -0.325
3s -0.5/0.0 -0.25
6s -0.5/0.0 -0.275
9s -0.4/0.0
ly -0.4/0.0
25d FLY Traded changes

lw 0.05/0.2

1s  0.10/0.25 0.185
2s  0.10/0.25 0.205
3s  0.15/0.25

6s 0.15/0.25 0.2175
9s 0.20/0.30 0.2475

ly 0.20/0.30
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