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(B EHRPMEEARIRENRRARAR DA S FARBAMNEF RS
FrE9W s FE . )
® THIHMEN
BAAE | T E e Ap4k | fAZPCR | ¥ BPCR
FrE Rt | 1417270 -324020 | 953238 | -79438
PR BARL 92770 @ -16824 302244 = +6740 | 75.46% = 60. 74%
MR EEL | 6. 55% 31. 71%
Vs BAESRIEASR T tick BRI AR, KEEHEERCNMER, HILTae
588 EHEA SRR E,
o I HHIRATHE
HH 15 i a3 = A5 3 A
SR909 5133 -2.67% | 1111698 | -359622 | 474942 | -74106
SRO01 5062 -2.24% | 244862 | +30878 | 351134 -2472
SR0O05 4938 -1.71% 31254 +7062 96608 +684

o [ EBNEMN

A 1V 24, HV | IVIRE | G RA | FRMR
SR909 | 15.58% | -0.54% | 16.05% | -2.95% | 0.18% 28
SROOL | 16.01% | -0.16% & 16.45% | -2.67% | 0.11% 149
SRO05 | 14.79% | -0.42% | 15.02% | -1.51% | 0.21% 270

T S A BEhFE R HNE Call/Put KPR TV PIME, 58 5 BAZ H A 3%
PN ZEREME (BL IV YA
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5y SR

T7 AR

WEFFRNE: BN EY ik, EHAEFEE, ERSEEE
ERIAR L~
2155 SE SR909-P-4800

5 SR

Vi EIE S

HEFRRNE: PRI TSR, & HNE
FLERE: T
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() TEEAF W FEFETIIBRGEF oo 2
2. B IV I HV TEZ o 3
(1) EFTEH WV IEFLLERE HV TEDL o 3
(2> FEFTEH W EBE LT HV TEDL et 3
. THIZMEZ oottt 4
Lo FFH BT I oot 4
2. A H T FED oot 4
B AETIHEIR ottt 5
4. EHELTEENRAT AT FEFFEITETEAL oo 6
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K13 00 & # IV B -F34 18 (Call/Put IV
g D, VISR =
o 11.0% X AR, B o BiR 2 A ROTZ
£ 0% #AAX Call/Put LA IV A 34 #y %
EWEFE.
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2. ZAHIVEHVES
(1) FEHEA VERHRURMRE HV FEHL
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NG S SN R S S S A A S SN
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IVIRES (A F I eV ESEH  =——Hv EHEH
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50000
40000
30000
20000

B PREL(SEPUt) W ETK(SZPUt)

W 2k (sECall)

B Pk (SEcall)

bk £ 50 X —F WA (Cal DS E, 18K £ 21 R —F B (Put) WH, & % 51 R X—F SKHA (Call)

WE, WBHEDNKR—F LR (Put) ShHE.

KD

BHRZFE

2.

B R 2 & PCR = Put X &/Call g% &

B&B X
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ENELEHRZ 0 LR

SR909 SR001 SRO05

HitR | LELE | HOTMH | LSRR | TELDE | HOTH | LEREE | LELE | HoRl | IEmES

1088990 | -72836 -2.42% 236818 -2200 -2.59% 30046 988 -4.42%
HAY SR909-Call SR909-Put SRO01-Call SRO01-Put
i | ZEee | potw | TokE | Teag | podwk | TorE | TxeE | potw | ToRE | IusE | Hotk | IERE
4200 | 68 0 -38.24%
4300 0 0 o | o0 | 810 | 220 1074%
4400 10 0 [-5000% | 10 | o [-5000% (| 1244 |72 | -3923%
4500 | 930 48 -13.87% 102 | 92 8.82%
4600 2 2 [U500% " | 1390 []-972 | 37.05% ] 1010 356 -1257%
4700 | 92 2 -17.39% | | 1238 94 267% | 82 -18 | -5000% || 608 [ 246  -1645%
4800 | 64 0 -3.13% | D548 }-148  -1484% | 30 0 -5000% || 754 {352 8.36%
4900 | 242 12 -1860% | (1848 | -44 108% || 494 300  2328% [] 1144 | 190  19.06%
5000 | | 1410 -98  -11.28% | 4988 [l -360  -846% || 598 100 -418% || 612 | 50 3.59%
5100 | | 1664 40 -1695% | 3776 | 240  17.11% || 576 72 729% || 978 | 314 -8.28%
5200 | 3786 168 -843% | 2974 [} -580 642% || 830  |258  -1313% | 234 | 100 2.99%
5300 | 8674 | 11982  -12.76% | |1956 134 276% || 1026 76 -828% | 430 | 120  -8.14%
5400 | 7202 {380 -507% || 1146 | 42 1475% || 538 84 4145% || 462 | 112 -1320%
5500 | 623¢ [ -222  -303% || 736 | 98 -163% | [2220 |1168  -1793% | 312 | 68 17.95%
5600 | 4320 {762 -796% | 244 | 162 | 4016% | 1500 | 192  -1280% | 10 | 20 | 5000% |
5700 || 1496 | -58  -1297% | 894 90 -4.81% 0 Lo
5800 ] 1242 | 10 5.23% 0 L0 | 788 96 -17.01%
5900 (1380  § 180  18.26% 0 Lo 132 4 15.15% o
6000 | 618 [} 382 -3091% 0 Lo
LEZ P
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