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REBPRBELAE (B
HARUARROITI
X & M2505 2,993 23 0.77 329.51 157. 30 252. 64 17.85
SEXFRA RM505 2, 645 47 1.81 161. 54 26. 83 77. 38 0. 54
g A2505 4,270 33 0.78 36. 42 10. 99 23.73 -0.98
S B2505 3, 635 31 0. 86 27.87 12. 81 15. 43 0. 67
I Y2505 8, 020 48 0. 60 65. 95 24. 64 62. 77 0.17
AR AR P2505 9,036 -44 -0. 48 93.70 -6. 02 50. 72 -2.32
SEFF 01505 8,909 84 0.95 64. 72 1.96 27.33 0.67
b SR505 5, 932 7 0.12 20. 50 -6.13 34.13 -1.00
i¥ia CF505 13, 595 -5 -0. 04 21. 64 -22. 38 64. 14 0. 48
ESP/N €2505 2,315 11 0. 48 61.38 2. 69 142. 36 -0.15
yizen PK505 8, 192 -18 -0. 22 3.51 -1.16 9. 64 -0.11
SR AP505 7,104 -33 -0. 46 12. 05 3.83 12. 87 1. 00
ARSI : WIND, FHA HAREAR L 3R
Hi = CEI MR
SR & M2505 3, 000 66. 64 37.98 97. 39 4.01 2.90 1.68
AR RM505 2, 650 15. 39 6. 72 31.49 1.17 0. 56 0.29
T A2505 4, 250 8. 87 3.01 7.58 0.59 0. 41 0.13
H B2505 3, 650 9.24 6. 62 5. 60 1. 06 0.35 0.27
=R Y2505 8, 000 4. 97 2.51 11. 39 0.21 0. 48 0. 30
AR P2505 9, 000 19. 46 -1.62 25. 44 0.28 1. 49 -0. 05
B i 01505 8, 900 3.89 1.53 11. 03 0. 24 0. 32 0.11
SE SR505 5, 900 8.26 -1.54 26. 44 -0. 00 0.29 -0. 07
i CF505 13, 600 12. 05 -6. 21 48. 52 0.38 0. 48 -0. 47
BN €2505 2,320 7.15 0. 67 35. 20 1.21 0.16 -0. 02
i PK505 8, 200 2.82 0. 26 7.51 0.15 0. 04 -0. 00
R AP505 7,100 3.40 2.41 4.23 0.55 0.18 0.12
IESE: WIND, A HALEHAR L 30
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HAIL 8 £ %-PCR
SRt M2505 3, 000 0. 45 -0. 35 0. 68 0. 04 0. 32 -0. 34
KR RM505 2, 650 0. 69 -0. 17 1.26 0.09 0. 52 -0.17
g A2505 4, 250 0. 36 -0. 16 0. 56 0. 00 0. 36 -0.15
S B2505 3, 650. 00 0. 46 -0.11 0.75 0.03 0. 41 -0. 24
IS Y2505 8, 000 0.61 0.25 0. 74 0. 02 0. 74 0.35
R AR P2505 9, 000 1.20 0. 02 1.22 -0. 02 1.32 -0.07
AT 01505 8, 900 0. 88 -0.19 1.70 0.03 0.76 -0. 07
1 bE SR505 5, 900 0.95 -0. 49 0.90 0. 00 1. 09 -0. 64
iy CF505 13, 600. 00 0.51 -0. 30 0.58 0.01 0.70 -0. 40
Tk 2505 2,320 0.78 0. 06 0.63 0. 00 0.63 -0. 08
fetE PK505 8, 200 0.61 -0. 01 0.71 0.01 0. 82 0. 09
SR AP505 7,100 0.23 -0. 53 0. 48 -0. 08 0.27 -0. 56
BIBKIE: WIND, FA HIEHIA 2R
HAR & K HF B BRI TN
T M2505 2,993 3, 500 0 2, 700 0 139, 244 53, 999
SEFFHH RM505 2, 645 2, 750 0 2, 200 0 23, 341 30, 667
g A2505 4, 270 4, 500 300 4, 000 0 5, 587 4, 297
S B2505 3, 635. 00 3, 600 150 3, 450 0 2, 159 1, 545
LS Y2505 8, 020 8, 100 0 7, 400 -100 13, 531 4,571
FEAE P2505 9, 036 10, 800 0 8, 000 0 12,174 22, 577
AT 01505 8,909 10, 000 0 8, 700 0 6, 638 9, 766
S SR505 5, 932 6, 100 0 5, 500 0 23,312 19, 960
i¥ia CF505 13, 595. 00 14, 000 0 13, 000 0 45, 323 26, 365
K 2505 2,315 2, 320 0 2, 140 0 22,921 15, 811
igan PK505 8, 192 9, 000 0 7, 800 0 3, 787 5,113
SR AP505 7,104 9, 500 1, 500 6, 500 0 6, 995 2,725
HIRKIR: WIND, FH Il
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BN R &R EhE
X 2505 22. 89 2.73 21. 68 24. 00 20. 43 19.73 3.16
SEFFHH RM505 26. 40 0. 89 27.43 27.21 25. 23 21. 47 4.94
g A2505 15.97 0.98 13. 09 16. 64 14. 11 11.91 4. 06
0 B2505 20. 71 1.99 20. 65 21. 60 18.79 11.90 8. 81
= Y2505 15. 92 -0. 21 20. 84 15.92 15. 90 16. 34 -0. 42
ERAE P2505 21. 05 -0.78 24. 52 20. 47 21.53 17.29 3.76
SEFF 01505 18. 21 -0. 23 22. 15 18.57 17. 80 14.91 3.30
b SR505 11.01 -0. 55 14. 51 10. 66 11.38 10. 48 0.53
it 8a CF505 11.72 0.27 16. 08 11.76 11. 66 9.60 2.12
BN 2505 11.22 -0. 58 12. 32 10. 77 11. 80 9.30 1.93
et PK505 12. 44 0.54 15. 63 13.71 10. 29 11. 45 0.98
R AP505 30. 10 4. 48 38. 11 31.37 24. 48 24. 43 5.68
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SHHEARIF € E-PCR
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BIESRIE: WIND, FHHSSHAMEE LR
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N O 4 N O 4 AN O " AN N O A N O &N O « N O
DD DAAD DD H AN DA AN o
O o000 d A «F A« + = « «+ 4 O O O O O O O

op_amount_pcr

SRR B E S E
50
as
40
35

30

25

20

15

10

09-03
10-10
10-17
10-24
10-31
11-07
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12-26
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01-10
01-17
01-24
02-10
02-17
02-24
03-03

expire_date == strike_call
—— strike_put —— us_close
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BB : WIND, FA HASEHIRE 2R
2505 B B IR EN T
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2,700
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-30,000

20,000 10,000 0
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mhE A

BIESRIE: WIND, FHHASS A &R
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20,000
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25058 &%)
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2,850
2,700
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2,400
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2,100
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30,000 10,000 -10,000 -30,000

-50,000

15,000 -10,000 -5,000 0 5,000 10,000 15,000

EE mlEe

20,000
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SATHARAIFS € E-PCR
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HEA % 32 &i-PCR
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1.6
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2,400 1.2
1.0
2,300 0.8
2,200 0.6
0.4
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0.2
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N g N S OIS AN O 0 WU ST AN OO W M - m
N O 4 N O &N O 4 N AN O 4 N O &N O «+ N O
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O 0O 0O 0 wW o o o =« - « 1 & «+ O O O O O O O
us_close op_amount_pcr
SEFFHREAR SR B L E L E
65
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45
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15
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N O d a4 N 1 AN MO A4 AN NO ddNO 4N 4+ N O
DA AAADADODDODD o AANANN S S NN N M
OO0 000 A " A A @ A = o o 1+« OO0 O O O O O o
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