W& Hi¥
1T EIMNCEIN 1%

& NEX LEER#mEE

Ar el CTETE AR € rtar sty Mooy 8eobing.

[2026-08-14]
A RNETEEITTHENIR 6.7878, # F—22 5 HilTF 10 M.

RS H i3 A iE Bk, ATM J5T, 1w A 1.325, 2w A 1.4/1.425, 1m &3 1.6/1.61, 2m %38 1.84, 3m &AL 2.04/2.05/2.055/2.06, 6m &AL
2.49, 9m AL 2.8, 1y KA 3.0/3.01/3.02.

RR A1 (25d) , 3m &% 0.1/0.105.

BF /1 (25d) , 1m %2 0.06/0.0625, 2m f%*Z 0.08/0.0825, 3m %32 0.09, 9m lAZ 0.164.

CFETS-NEX FX OPTION RECAP

08/14/2026 6.7878 +10
ATM Traded Changes
iw 1.0/4.0 1.325
2w 1.0/4.0 1.4/1.425
1s 1.0/3.0 1.6/1.61
2s 1.0/3.0 1.84
3s 2.0/4.0 2.04/2.05/2.055/2.06
6s 2.0/4.0 2.49
9s 2.0/5.0 2.8
ly 2.0/5.0 3.0/3.01/3.02
2y 2.0/5.0
3y 2.0/5.0
25d RR Trade changes
1s  0.05/0.5
2s  0.05/0.5
3s 0.0/0.3 0.1/0.105
6s -0.1/0.2
9s -0.1/0.1
ly -0.1/0.25
25d FLY Traded changes
lw 0.0/0.15
1s 0.0/0.15 0.06/0.0625
2s  0.05/0.15 0.08/0.0825
3s  0.05/0.2 0.09
6s 0.05/0.2
9s  0.05/0.25 0.164
ly 0.05/0.25




