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REYEARE
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40: LONG CF2505 + BUY CF2505P13400 + SELL CF2505C13800
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REBPRBELRAE (B
HARUARROITI
X & M2505 2,931 -52 -1.74 365. 20 35. 69 251. 55 -1.09
SEXFRA RM505 2,529 -81 -3.10 186. 30 24.76 75. 13 -2.25
g A2505 4, 234 -19 -0. 45 32. 60 -3.82 23.75 0.03
S B2505 3, 543 -63 -1.75 25. 84 -2.04 14. 85 -0. 58
I Y2505 7, 860 -74 -0.93 67.83 1.88 60. 35 -2. 42
AR AR P2505 8, 790 -120 -1.35 109. 64 15. 93 48. 20 -2.53
SEFF 01505 8, 739 -76 -0. 86 74. 36 9. 64 27.89 0.55
b SR505 5, 887 -35 -0. 59 14. 90 -5. 60 33.53 -0. 60
i¥ia CF505 13,520 -65 -0. 48 42. 26 20. 62 64. 35 0.21
BN 2505 2, 288 -27 -1.17 79.13 17.75 139. 04 -3.32
yizen PK505 8, 196 10 0.12 3.45 -0. 06 9.52 -0.12
SR AP505 7,065 -115 -1.60 9.02 -3.03 12. 04 -0. 83
ARSI : WIND, FHA HAREAR L 3R
Hi = CEI MR
SR & M2505 2, 950 78. 46 11.83 103. 25 5.85 3.53 0.63
AR RM505 2, 600 17. 97 2.58 30. 92 -0. 58 0.70 0. 14
T A2505 4, 250 6. 62 -2.26 7.68 0.10 0. 30 -0.10
H B2505 3, 600 9.57 0. 32 6. 28 0. 67 0.35 -0. 00
=R Y2505 7,900 5.25 0.28 11.33 -0. 06 0. 44 -0. 04
AR P2505 8, 800 31.09 11.63 25.33 -0. 11 2.17 0.67
B i 01505 8, 700 4. 57 0. 69 10. 99 -0. 05 0.38 0. 06
SE SR505 5, 900 6.51 -1.76 27.05 0.61 0.23 -0. 07
i yia CF505 13, 600 21. 09 9. 04 49. 21 0. 69 0.89 0. 42
BN €2505 2, 320 9. 06 1.91 36. 48 1.28 0.17 0. 02
i PK505 8, 200 2. 62 -0. 20 7.50 -0. 01 0. 04 0. 00
R AP505 7,100 1. 60 -1.81 4. 44 0.21 0. 09 -0. 09
IESE: WIND, A HALEHAR L 30
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HAT 2 B &-PCR
S M2505 2,950 0. 40 -0. 05 0. 66 -0. 02 0.34 0.03
SERFR RM505 2, 600 0. 66 -0. 03 1.30 0.04 0. 59 0.07
g A2505 4,250 0. 40 0. 04 0.57 0.01 0.35 -0. 01
S B2505 3, 600. 00 0.55 0. 08 0.62 -0.13 0.45 0. 04
ISR Y2505 7, 900 0. 59 -0. 02 0.71 -0. 03 0.83 0.10
AR I P2505 8, 800 1. 19 -0.01 1.02 -0. 19 2.17 0.85
SR 01505 8, 700 0. 64 -0. 24 1.70 0.00 0.72 -0. 04
1 5E SR505 5, 900 1. 02 0.07 0.92 0. 02 1. 00 -0. 09
inyia CF505 13, 600. 00 0.43 -0. 08 0. 58 -0. 00 0. 80 0.10
B9 2505 2,320 0.72 -0. 06 0. 64 0. 02 0. 68 0.05
yizas PK505 8, 200 0.47 -0. 14 0. 69 -0. 01 0.61 -0. 22
PR AP505 7,100 0.48 0. 26 0.45 -0.03 0.67 0. 40
RSB WIND, FH S p
HAR B2 K¥F & FREITIRUN
2 M2505 2,931 3, 500 0 2, 700 0 147, 311 54, 881
SRR RM505 2,529 2,750 0 2,200 0 23, 772 30, 955
g A2505 4,234 4, 500 0 4, 000 0 5, 905 4, 636
i B2505 3, 543. 00 3, 600 0 3, 450 0 2,693 1, 524
SR Y2505 7, 860 8, 100 0 7, 500 100 13, 483 4,208
KA P2505 8, 790 10, 000 -800 8, 000 0 11, 679 19, 088
SR 01505 8, 739 10, 000 0 8, 700 0 5,679 9, 848
ELii SR505 5, 887 6, 100 0 5, 500 0 23, 263 20, 476
iy CF505 13, 520. 00 14, 000 0 13, 000 0 46, 368 26, 120
EK (2505 2,288 2,320 0 2, 200 60 23,011 17, 335
yixas PK505 8, 196 9, 000 0 7, 800 0 3, 754 5,112
Ea S AP505 7, 065 9, 500 0 6, 500 0 7,551 2, 609

BHESRIR: WIND, FA HASRHAM L BR
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BN R &R EhE
X M2505 21.75 -1.15 21.69 22. 68 19. 44 19. 49 2. 26
SEFFHH RM505 26. 37 -0.03 27. 44 27.39 24. 82 21.31 5.07
g A2505 15. 77 -0. 20 13.11 16. 38 14. 26 11.92 3.85
S B2505 21.74 1. 04 20. 66 23. 09 19. 29 11.82 9.93
= Y2505 16. 19 0.28 20. 83 16. 22 16. 15 16. 15 0. 04
ERAE P2505 20. 88 -0.17 24. 53 20. 71 21.02 17.08 3.79
SEFF 01505 18. 65 0. 44 22. 15 19. 16 17. 86 14. 63 4.02
b SR505 10. 80 -0. 21 14. 50 10. 35 11.24 10. 40 0.39
ipia CF505 11.75 0.03 16.07 12. 05 11.04 9. 42 2.33
BN 2505 11.31 0.08 12. 32 11. 26 11.37 9.21 2.10
et PK505 12.75 0.31 15. 62 13.74 10. 63 11.85 0.90
SR AP505 27.98 -2.13 37.91 29. 76 24. 31 24. 42 3.56
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mop_volume(73)
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2505 AR B XML EN T
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3,600
3,450 -
—
3,300
—
3,150 ——
3,000
2,850
[
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—
—
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—
-
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-
2,250
-30,000 -20,000 -10,000 0 10,000 20,000 30,000
hHE mUE
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11-26
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s_amount({Z)
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)
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SHHEARIF € E-PCR

3,200

3,100

3,000

2,900

2,800

2,700

2,600

2,500

b EE

08-28

1.0

|
ug _close 09

oi_pcr 0.8
0.7
0.6
0.5
0.4
0.3
0.2
0.1
0.0

09-05
09-13
09-25
10-10
10-18
10-28
11-05
11-13
11-21
11-29
12-09
12-17
12-25
01-03
01-13
01-21
02-06
02-14
02-24
03-04

WIND, FA HASRHEARE AR

R RS E B S

50

45

40
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3,200
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2,900
2,800

fi 2700
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11-21
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01-03
01-13
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02-14
02-24
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s us_close op_hisv

WIBKIR: WIND, FHHALLHAIRE L &R
DA SR EhER
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50

40
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20
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I
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—80— MAX —8—0.75 —8—0.50

0.25 —&— MIN =@ NOWHV

BIESRIE: WIND, FHHSSHAMEE LR

SAHEA AR 32 E-PCR

3,200 1.6
3,100 1.4
1.2
3,000
1.0
2,900
0.8
2,800
0.6
2,700
0.4
2,600 02
2,500 0.0
W W ™MW O 0 0 W M= AN ONHm;m— O F <
N O 4 AN o dNO d NN O A NO = NO N O
DD DD OO AN S A AN o
O o000 d A «F A« + = « «+ 4 O O O O O O O
us_close op_amount_pcr

SRR B E S E
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20
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01-20

10-11
01-27
02-11
02-18
02-25
03-04

op_impvavg op_impvup op_impviow

FEHENSMIES

4,000
3,800

3,600

3,400
3,200
3,000
2,800
2,600

2,400

08-28
09-04
09-11
09-20
09-27
10-11
10-18

0-25
11-01
11-08
11-15
11-22
11-29
12-06
12-13
12-20
12-27
01-06
01-13
01-20
01-27
02-11
02-18
02-25
03-04

—
expire_date == strike_call
—— strike_put —— us_close
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AT AR ESE
2,700 1,600
2,600 1,400
/N
2,500 1,200
1,000
2,400
800
2,300
600
2,200 200
= il |||||||| ”
3 000 | | || ||||||||||| |||||II|II||||II||||||||||..|||||II||I||||| LI | |||||| I |||||| .
’ W N N O MO I O O N W MW = W MW — O A T H NNOIWMOM MM O o F ©W A S O F N
Qg g A gdqgaq®moeQg 9o odadqqg®oQqdqaqod-ddanqo
0 O O O D DD DD O O O O O O +F A +dA Ad Ad A A N N AN NN A A A Ad d F N N NN oM
O O O 0 0O 000 d d d @A d d 4 A4 A4 4 4 A4 A4 4 4 4 4 4 4 4 O O O O O O O O O O O o o
mm— us_amount({Z) us_close

IR : WIND, TR HALEHAME L &R
PRI R X EFFCE (AF)

50
45
40
35

0 II II I| I| || ‘l ‘l |I II II II II II II II I| I| I| I| I| I| I|

01-24 01-27 02-05 02-06 02-07 02-10 02-11 02-12 02-13 02-14 02-17 02-18 02-19 02-20 02-21 02-24 02-25 02-26 02-27 02-28 03-03 03-04

PR NN W
v O un o u1 o

mop_volume(73) mop_oi(f7)

HARSKIR: WIND, FHF HASRHAM 30

2505 E AR ES T B0 EARCENH
30,000 20,000 10,000 0 -10,000 -20,000 -30,000 50,000 30,000 10,000 -10,000 -30,000 -50,000
3,300 3,300
3,150 3,150
3,000 — 3,000 —:
— -
2,850 — 2,850 —
I _I-
2,700 — 2,700 —
—— ——
E—— ——
2,550 " — 2,550 - —
| I
— I —
2,400 — 2,400 | ——
— | ——
— |
2,250 - 2,250 | —
— ]
] | —
2,100 2,100 —
-
——
1,975 ' 1,975
1,900 1,900
-30,000 -20,000  -10,000 0 10,000 20,000 30,000 -20,000 -15,000 -10,000 -5,000 0 5,000 10,000 15,000 20,000
hHE mUE EE mEE

IESRIR: WIND, FHHALSHAR L &R
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SATHARAIFS € E-PCR

2,700

2,600

2,500

2,400

2,300

2,200

2,100

2,000

08-28
09-05
09-13

BRIz :

09-25
10-10
10-18
10-28
11-05
11-13
11-21
11-29
12-09
12-17
12-25
01-03
01-13
01-21
02-06
02-14
02-24

WIND, FA HASRHEARE AR

SEATHHEARL RS & h &

60

50

40

30

20

10

08-28
09-05

HaEKIR:
SATHAA

70

60

50

40

30

20

10

BRI

09-13
09-25
10-10
10-18
10-28
11-05
11-13
11-21
11-29
12-09
12-17
12-25
01-03
01-13
02-24
03-04

us_close op_impv

WIND, F# HSEHAR Al 3R
PR BN

HV5 HV10 HV20 HV30 HV60

—8—MAX —@—0.75 ~—&—0.50

0.25 —@&— MIN ==@— NOWHV

WIND, HH HASRHAR E 5B

03-04

0.2

0.0

2,700

2,600

2,500

2,400

2,300

2,200

2,100

2,000

SATFARATU R 32 #7-PCR

2,700 2.0
1.8
2,600
1.6
2,500 1.4
2,400 1.2
1.0
2,300 0.8
2,200 0.6
0.4
2,100
0.2
2,000 0.0
0 1N MmN O 0 0 L M = O AN~ NN — O < < <
N O 4 N o = &N O 4 N AN O 4 N O 1 &N O —+ N O
N D DD OO H NN T NN M
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