& 3T
{RiFESMCEIR 1%

& NEX LEER#mEE

Ar el CTETE AR € rtar sty Mooy 8eobing.

[ 2026-04-09]

A RN ZE o AR 6.8649, B F—A2 5 HiEFF 31 MREA.

HARLA H ATM J5TH, RS AKFREE HZMIE B %o 1w /AE 3.2/3.4, 1m fAC 3.025/3.05/3.075, 2m %38 3.1, 3m AAC 3.075, 6m AC 3.1/3.125/3.15,

9m JAZ 3.275/3.3, 1y A 3.35.
BF 71 (25d) , 1m %2 0.06, 2m Af3Z 0.085, 6m %232 0.1425, 1y fAZ 0.1675.

CFETS-NEX FX OPTION RECAP

04/09/2026 6.8649 +31
ATM Traded Changes
iw 2.0/5.0 3.2/3.4
2w 2.0/5.0
1s 2.0/5.0 3.025/3.05/3.075
2s 2.0/5.0 31
3s 2.0/4.0 3.075
6s 2.0/4.0 3.1/3.125/3.15
9s 2.0/5.0 3.275/3.3
ly 2.0/5.0 3.35
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
lw 0.0/0.1
1s 0.0/0.1 0.06
2s  0.05/0.15 0.085
3s  0.05/0.2
6s 0.05/0.2 0.1425
9s  0.05/0.25
ly 0.05/0.25 0.1675
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