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GF FUTURES HACE 1R

g4
1. EHPREHSHTRES

M1905. DCE
HoE AREXET IKEM FKBME %) MATHRMDOFE FKEmE %) KEN mxxE Ho4E
I 234 | 124 326 16.22 2300 -13.64 95 [11058 [l 2322
| 320 | 110 270 13.68 2350 -22.22 14 [ 664 [3122
| 570 | 262 208.5 5.30 2400 -25.00 21 [958 [ 6344
| 1010 [ 338 173 7.12 2450 -26.19 31 2316 9904
[13488 [ 430 139.5 7.72 2500 -21.85 46.5 4444 20952
[I5152 3154 110.5 8.87 2550 -17.79 67 7394 |F13174
F9044 47541 84 7.69 2600 -17.13 89.5 [l1864 [F9962
12084 3156 65 11.11 2650 -8.33 126.5 [ 566 6090
26158 14800 1 50 16.28 2700 -8.12 158.5 [11222 19004
12762 3080 38.5 26.23 2750 -6.89 196 | 398 [I5856
15406 45001 29.5 37.21 2800 -5.98 236 [ 994 [6116
F19158 W3102 24 65.52 2850 -12.59 257 | 102 [l 2666
F21480 1974 20 100.00 2900 -4.27 325 | 98 [15090
9012 278 15.5 138.46 2950 -2.20 3775 | 136 | 812
F16252 1414 12.5 212.50 3000 -2.42 423 | 156 | 1004
9004 [11074 10.5 320.00 3050 -8.82 4395 | 72 | 686
15246 [ 422 9.5 533.33 3100 -8.29 487 22 | 712
15776 [ 488 8 700.00 3150 -7.06 539.5 6 | 564
F12728 [ 748 7 1300.00 3200 -3.81 606 | 96 I 1488
20426 2518 6 1100.00 3250 -6.76 634 | 86 [ 1690

2. BHBMCPR

&4 Call Vol [ Put Vol [ Vol | CPR(Vol) [ Call Ol [ Put OI 0l CPR(01)
M1903.DCE|[ 13518 6526 | 20044 2.07 41812 | 22138 | 63950 1.89
M1905. DCE| 37726 23652 | 61378 1.6 216210 | 127558 | 343768 1.69
M1907. DCE 14 4 18 35 3908 2008 | 5916 1.95
M1908. DCE 40 0 40 930 964 1894 0.96
M1909.DCE | 7992 2038 | 10030 3.92 32324 | 21912 | 54236 1.48
M1911. DCE 72 30 102 2.4 410 522 932 0.79
M1912. DCE 0 0 0 80 428 508 0.19
M2001. DCE 0 18 18 52 688 740 0.08

3. B HHMGreeks

M1905. DCE
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho 1V
I35:30%| 127901 [-120M Ii278.95 F0lo0 WO81 | 2300 -0.090F0.00 F64.53 -0.44M -0.38 [ I22205%
2961 [107M 28444 F0O.00 WOBB1I |1 2350 -0.120F000 M212.36 -0.B5M -0.5402124%
2121% BBI1] -o[71M i273.75 F082° 1 2400 -0.17@EO.O0 26817 -0.68M -0.770 K20.66%
21.96% #2785] -0.o0M F335.99 F0747 2450 -0.240F000 W824.48 -D8S0M -1.041 l20:15%
22.01% 257 [1T102MI880.15] MOI00 | MO66] 2500 -0.3PM WOI001 874941 [092M -1.44M I20716%
22.12% 12726 [110M M07.751 M000 1 FO58 2550 -0.42M WO00 | M06.86 | [-T107M -1.46M I20:28%
2177% 94 [110M M16.07 |M000 1 F049 2600 -057M WOI00 | 1597 | [(T100M -2.B50M FM973%
12221% F62 [I710M 40545 011 2650 -(.59M FO.001 M02.60 | [-T07M -2[70M F21.59%
2270% 133 EI05H I380.12] [0l34 2700 -0OG8HNOI00 W87422] FOO7M -3T0M I2124%
12326% [1los {098M 84580 WO00 FG.27 2750 J{O75MN000 [832.20 -BZ278 W21.34%
123779% [0.87 -089MI806.89 WO00 [F0.22 2800 FOBIMNOO0 M281.34 -G.73M [3780M F2125%
26016 [0.60 -0778242/35 FO.00 [l0.15 2900 [-O00M FOlo0 FI89%9.24 -0.50M [-2730M F2186%
[26551% [0.48 -0[67M F207.84 F0OI0O0 [0.12 2950 [-089M FO.00 F95.74 -O[6TM [-2736M i25751%
27.26% [0.39 -0.60M F79.80 E0.00 [0.10 3000 [0X2HF0.00 FE53.50 -0.47H[-Z56H I25:16%!
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GF FUTURES AR A R
1. aBREREHNSAHTRRH
SR905. CZC

HeE mEE ALEN R (%) MR FE FREMRE (%) LEN RXE HE6E
| 374 | 42 858.5 4.57 4200 -33.33 2 | 162 [l2674
| 312 10 759 5.12 4300 0.00 35 | 116 5304
| 396 0 6.66 4400 10.00 55 [1140 5552
| 540 | 20 555 5.41 4500 0.00 8 1126 6628
| 560 | 18 481 11.34 4600 -3.70 13 1340 WBII7327]
[l 1354 [] 876 367.5 7.46 4700 -17.39 19 2186 7076
12666 [ 474 280.5 8.30 4800 -20.00 32 3372
4616 1382 209 11.76 4900 -18.52 55 3186 10574
7184 2208 143.5 11.24 5000 -12.39 95.5 4788 113752
8100 WZ298] 97 14.12 5100 -10.94 146.5 1448 [12054
6880 4946 1 65 19.27 5200 -8.57 2135 [ 744 [l 1228
8544 3640 41 17.14 5300 -7.50 2900 1 488 [ 1056
P11846] 1832 27.5 22.22 5400 -5.74 378 | 132 [ 836
6712 1426 20 33.33 5500 -9.22 48 | 64 | 744
13142711920 14 33.33 5600 -7.65 543.5 10 | 294
[ 8816 [ 690 11 37.50 5700 -4.81 653 2 | 312
5808 | 248 8.5 41.67 5800 -4.40 749.5 4 | 180
13024 | 180 5.5 0.00 5900 -4.02 847.5 4 | 330
7100 6 4 -11.11 6000 -3.66 946.5 2 | 270
[l 1700 4 3.5 -12.50 6100 -5.59 1021.5 6 | 282
| 572 0 62.50 6200 -3.34 o | 74
I 862 0 80.00 6300 -3.63 1234 10 | 200
2160 | 42 2.5 25.00 6400 -3.01 0 | 238
2. AEHBMCPR

] Call Vol | Put Vol | Vol | CPR(Vol) | Gall Ol | Put Ol ol CPR(O1)
SR905. CZC| 24398 20330 | 44728 1.2 99642 71634 | 171276 1.39
SR907. CZC 50 40 90 1.25 2542 1408 3950 1.81
SR909. CZC 5414 2638 8102 2.01 26516 14998 | 41514 1.77
SR911. CZC 80 48 128 1.67 1652 1702 3354 0.97
SR001. CZC 2212 270 2482 8.19 8192 2958 | 11150 2.77
3. Ba#EHGreeks

SR905. CZC

1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho 1V
12861%| 5121 -0.57H[126.69 [0.00 BO97 | 4200 -0.01 110.00 [60.44 -0.220 -0.09 |123:75%]
5221 -0.58MF143.89 [0.00 WOI96 | 4300 -0.02 110.00 H95.01 -0.340 -0.15 |I22195%
[16.90% 5551 -0.280[106.95 [0.00 BO97 | 4500 -0.051ED.00 [B8.21 -0.60M -0.34 | 120:29%
124713% 408 1438137804 F0.00 MOB7! 4600 -0.081E0.00 [268.85 -0.81M -0.53[M923%
F660% 5271 -0.g5M1328.75 E0lo0 W08 4700 -0.120F0D0 [W857.43 -008M -0.79 01 M762%
[16.04% 92| -1178 46870 EO.00 NOB2] 4800 -0.19ME000 M8503 -127M -1.250M6.77%
I16.64% 427 [161MI619.18 BO00! 071 4900 -0.20MEO00] 61591 [T57M -1.930 M6372%
[16.19% 855 [c178ll 702811 B000 | F0.58 5000 -0.42H BO:00 | i703.54 | [C1:828 -2.978 M6.76%
[16.56% 275 [-184M i712.09 | B0:00 | FOk5 5100 -055H BOI00 | 71231 | [C187ll -3.728 M6.77%
[7.20% 2103 [C1758 I651.85] B000] F0.33 5200 -(0.678 F0001 §652.49] 176l -4578 M7.28%
[750% [1.43 {1508 54734 [0.23 5300 -O7@F000 I550.66 {1528 -5298 M7.69%
[i836% [1.01 -{278M42 00 F000 [0.16 5400 {0B83ME0.00 M5548 -1358 5.80M MB892%
l961% [0.74 -1[10MI857.66 E0I00 [0.12 5500 [-10GM 0.00 0.00 0.00 [608H[13.75%
2189% 10.41 -0.79M230.31 ED.00 [0.07 5700 [-096M[0.00 [148.57 -0.430 [Z00M M873%
123104% |0.31 -0.6ZA@F1B7.06 [0.00 |10.05 5800 [09@MI0.00 [63.92 -0.17 17288 M7.37%
JRIARA RN SREE) KEZTH: TFARE ATE#EMR Page 2
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GF FUTURES AR A R

4
1 ABREASAHTRRMN

CU1903. SHF

HEE ARXE KEN FEE % BATEMDF dkEkba %) KEN RXE HEE
1344 1 220 4223 4.61 44000 1000.00 11 | 142 2024
1308 I 218 3279 7.58 45000 118.18 24 [le78 2140
1402 1 304 2230 6.24 46000 0.00 61 23461 2092
1038 [1636 1391 10.22 47000 -20.63 177 2182 W2534 ]
1462 1 B2500 704 11.22 48000 -20.74 470 2612 111482
12800 W3160 1 294 15.75 49000 -12.03 1068 1698 [l504
71560 | 1924 94 18.99 50000 -8.83 1858 [1 428 [ 298
14161 1822 28 47.37 51000 -3.43 2874 [l 262 [ 194
1050 [ 414 10 233.33 52000 -2.60 3856 [ 178 [ 304
2. MM CPR

&4 Call Vol | Put Vol | Vol [ CPR(Vol) [ Call OI [ Put OI 0l CPR(0I)
CU1903. SHF 11924 9770 21694 1.22 10990 12470 | 23460 0.88
CU1904. SHF 6138 4698 10836 1.31 6342 7714 | 14056 0.82
CU1905. SHF 380 230 610 1.65 1224 1140 | 2364 1.07
CU1906. SHF 84 72 156 1.17 974 1688 | 2662 0.58
CU1907. SHF 56 6 62 9.33 772 780 1552 0.99
CU1908. SHF 18 0 18 750 752 1502 1
CU1909. SHF 8 18 26 0.44 654 876 1530 0.75
CU1910. SHF 0 8 8 1054 528 1582 2
CU1911. SHF 30 4 34 7.5 506 456 962 1.11
CU1912. SHF 4 8 12 0.5 296 252 548 1.17
CU2001. SHF 0 28 28 104 432 536 0.24

LR 18642 14842 | 33484 1.26 23666 27088 | 50754 0.87
3. A Greeks

CU1903. SHF
1V Rho Theta Vega Gamma Delta C<K)P Delta Gamma Vega Theta Rho 1V

M5.73% M9311 -2.8500398.02 [0.00 HO98 | 45000 -0.03 [H0.00 EV34.49 -6.140 -0.70 |F8.40%

[1338% M695 -1532M12518/64 OO0 MO83] 47000 -0.200 MO0 M2824.44 -1986HN -4.290 F5l47%
113.92% M1.96 [-22:928 13937.74 | F0:00 1 FO.58 48000 -0.42M F0:00 | 13946.43 | 260628 -9.10M F1484%
M451% 652 [-23166M 13585.87/ FO.00] F0.32 49000 -Q.678 F0:00! ¥8651.65 260N -14.59M M5173%
M468% 267 -1414812118.78 F0.00 [0.13 50000 FEO8SHFE0.00 [2381174 -17.530 [1866H F619%
M535% 1093 -6.67ME949.05 [0.00 |0.04 51000 0B F000 [2114.44 DT85 1962 122.74%
l663% | 035 -3.18 042056 10.00 |0.02 52000 [-00M[0.00 M764.51 -PT7 200660 i27.15%
[1890% | 020 -2.20 11256.01 10.00 10.01 53000 [-0:94M[10.00 F210.58 -15.50H [-21:89M 128.:33%
12049%!1 0.10  -1.28 |1 137.44 10.00 10.00 54000 [-098M[0.00 F406.39 2307 -220M 36.09%!
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GF FUTURES FAACH 4R
1. ERBARENSLHTREMN
C1905. DCE

HEE ARXE IKEM KHEEG% BWATRMOFE RKERE %) KEN RXE HoE
I 20 | 20 181 0.00 1680 200.00 1.5 2 2

4 4 167 3.09 1700 150.00 2.5 2 2

4 4 153 6.99 1720 50.00 3 | 46 46
I 478 1 302 132 6.02 1740 14.29 4 | 278 1 1024
I 368 [ 342 115 7.48 1760 0.00 6 | 302 | 736
I 454 1 304 97.5 8.33 1780 -5.26 9 | 566 [13100
0 570 0 480 82 9.33 1800 -14.29 12 360 E5712
[ 874 [ 432 68.5 12.30 1820 -15.00 17 3160 [12532
1320 0 412 55 13.40 1840 -7.27 25.5 3440 165481
T3248 1688 43.5 14.47 1860 -9.46 33.5 9002 1 9638
3284 1664 33 13.79 1880 -11.58 42 | 592 | 754
5812 11882 24 11.63 1900 -10.74 54 | 140 | 820
4254 [ 414 16.5 6.45 1920 -8.72 68 | 252 | 786
1600 | 200 12.5 13.64 1940 -7.78 83 | 278 | 532
[f3486 W3970 1 9 20.00 1960 -6.10 100 | 232 | 534
13352 20092 6.5 30.00 1980 -6.05 1165 | 162 | 520
| 114 | 154 4.5 50.00 2000 -2.11 139 | 100 | 100
| 202 | 242 3.5 75.00 2020 -3.12 155.5 0 0
[ 538 [1724 2.5 150.00 2040 -3.06 174.5 0 0

2. E2ARBMCPR

A4 Call Vol | Put Vol | Vol | CPR(Vol) | Call Ol | Put Ol ol CPR(01)
C1905. DCE 14330 22214 36544 0.65 30182 43386 | 73568 0.7
C1907. DCE 86 86 172 1 582 320 902 1.82
C1909. DCE 1270 970 2240 1.31 12358 5062 17420 2.44
C1911. DCE 390 130 520 3 646 400 1046 1.62
C2001. DCE 302 80 382 3.78 1632 1158 2790 1.41

LB 16378 23480 39858 0.7 45400 50326 | 95726 0.9

3. E2AHAKGreeks

C1905. DCE
v Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
[3.75% 2801 0.00 0.00 0.00 BT00 1 1720 -0.06 [E0.00 [F93.93 -0.16H -0.20 | FiZ:10%
[006% 2681 -0.118F90.15 FO.00 MO941 1760 -0.120F0D0 F49.77 -0.24M -0.370H335%
[10:63% #2541 -0.19M F45.05 F0.00 MO:89] 1780 -0.16[F0.00 FNI87.32 -030M -0.52[ M331%
1234 -028M 1202.99 F081 1800 -0.21WNO00 M21955 -0.32M -0.67M M2:80%
211 {0378 249.86 NO.000 MO73 1820 -0.28MMO001 M253.84 {0:39M -0.88M M2:70%
[12:09% [1.90 [-OZ1M [279.46] F0.00 | FO.65 1840 -0.36M F0.00] F282.76| [-0Z6M -1.14M M3.34%
[220% M.65 [-0.Z4M 1297.27 1 000 | F0.57 1860 -0.24M FO:00 | F297.69 | [-0:48M -1.89M FM3:21%
[12.05% [1.41 [-042M [300.98 |F0.00 |F0.48 1880 -0[52M F0.00 |7301.06 | [-OZ7M -165M M2.72%
[1l15 [-072M 1290.121 MO:00 | F0I39 1900 -0.60M MO:00 | F292.121 [-046M -1.9TM F2:86%
[I151% [0.90 [037M 1264.53 [0.30 1920 -D67M NO00] F27362] FOZ2M -2.75M M3:18%
[0.71 032M 23511 [0.24 1940 [O73WF0.00 124820 [0Z1M 2378 M3.40%
F2716% [0.55 -(.30M200.81 K000 [0.18 1960 FO78M FO.00 122348 {038H 254M M4.04%
F242% [0.41 -0[25M 67148 F0.00 [10.14 1980 [083M F0.00 F92.01 -033W F2772H M4.08%
F1255% [0.30 -0.21M Fi34.47 F0loo [0.10 2000 [-0'82M F0.00 F96.98 [0Z1M 2773M M7.00%
[13008%| 10.24 -0.18MF12.15 F0.00 [0.08 2020 [086MF0lo0 FM65/94 -0.32M [2:88H M6.63%
[13:32%]10.18 -0.14MF88.87 F0.00 |0.06 2040 [-O'88M F0.00 F50.51 -032H 220 M7.45%)]

JRBRARASNRE] KRBT H: HATHRGE ANFTEER Page 4
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GF FUTURES AR A R
AR
1 MEHRESSHTERM

CF905. CZC

BFeE mEXE KEN EHEBG%) WETRHOE KHERE %) KEN mXE HbE
236 | 26 1254 -3.83 14000 13.33 34 [1210 [E 660
I 166 | 16 1075 -4.27 14200 10.42 53 [ 124 [ 542
1304 | 124 894 -6.09 14400 10.53 84 558 11440 |
468 [ 256 737 -7.06 14600 1.71 119 7321 1184
[l 234 [ 416 605 -6.78 14800 9.36 187 590 K612
[1304 Kl564 490 -5.95 15000 4.12 253 606 WET774
1482 [1468 378 -8.03 15200 4.83 347 820 11452
71796 | 2296 | 298 -6.58 15400 2.51 449 310 [1396
I10ve 1980 222 -8.64 15600 7.66 604 6981 1316
856 K760 164 -10.38 15800 7.00 749 6641 [ 174
786 [1610 122 -10.95 16000 5.16 897 [ 286 [ 212
F134p [1558 82 -18.81 16200 4.23 1060 | 42 [l274
1900 1964 65 -13.33 16400 5.13 1250 1 60 [l 270
1110 E 706 48 -12.73 16600 4.31 1428 | 44 | 74

2. MMM CPR

£ 4 Call Vol | Put Vol | Vol | CPR(Vol) |Call Ol |Put 01| Ol | CPR(OI)
CF905. CZC 8744 5744 | 14488 1.52 11060 7380 | 18440 1.5
CF907. CZC 64 16 80 4 96 80 176 1.2
CF909. CZC 2042 2008 4050 1.02 3242 5368 | 8610 0.6
CF911. CZC 890 762 1652 1.17 990 654 1644 1.51
CF001. CZC 30 0 30 446 414 860 1.08

L5 11770 8530 | 20300 1.38 15834 13896 | 29730 1.14

3. ML Greeks

CF905. CZC
vV Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho IV
[10.41% 21251 -0.3510259.18 [10.00 098] 14000 -0.080E0.00 F876.20 -1.76M -1.90 FI5:68%
[12.66% 120.23] -1.3481827.54 [0/o0 F0:931 14200 -0.110F0.00 F150.89 -2.30M -2.78 [ F15.46%
[252% M945] -1.498 f1180.13 F0.00 14400 -0.170F0.00 [1492/68 -2(96M -4.04[ F5.49%
[13.20% M7.89 -2[79M F647.15 14600 -0.224F0.00 M786.73 -3.45M -5.431 M5.06%
[15.93 369 [2037.67 FO71 14800 -0.30M FO.00! (4200 -7.489 M566%
[14.79% [13.94 [-432M12278.79] F0.00 | F0.62 15000 -0.38M FO.00 | [2285.42| [-450M -9.37M [15.36%
[14.75% [12.02 [-451M[2384.63 |F0.00 | F0.53 15200 -0/478 F0.00 |2384.90 | [-4750 -11[(55M F15.55%
[15:31% [10/10 [-466M 12372.49 | F0.00 | F045 15400 -(C55M FO.00 |12372.66 | (467 -13.730 F5.35%
[15.33% (8126 [-4.43M12254.23 [036 15600 -0.628F0.00/ [2279.95' [-4.80M -15.62M [16.74%
[15.47% [6.60 F4.08M [2055.52 [0.29 15800 [2121.04 [-466M -17.408 17.15%
M577% 521 3678 M816.61 [0.23 16000 FO75M F0.00 4T/ 19028 117.12%
M555% [13.87 -J02M M51393 FO.00 [0.17 16200 [O:80MFO00 M66312 -B69N F20060M MIT7:31%
[16:30%! [13.09 -2(72M F304.17 FO.00 [10.14 16400 [-0:83MF0.00 F526/85 -B.67M [-2170M M8.76%!
[16:66%!12.37 -2.86MM079.68 F0/o0 0[0.10 16600 [-0:86M FO0 F323.30 -925M 222550 M9.14%!
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= I iHAG

GF FUTURES FAACH 4R
1. BEBRBERENESAHTRRH
RU1905. SHF

Fo' A E KEM RBEREG% BTN FE ke % KEH mxXE Ho=
| 28 | 28 1721 3.99 9700 -39.39 20 150 [l 134
I 14 | 14 1626 4.03 9800 -41.46 24 [ 62 | 24
I 10 | 10 1537 4.34 9900 -41.18 30 F76 | 16
I 8 | 8 1443 4.19 10000 -39.68 38 [FJi08 I 58
| 122 1 42 1217 3.49 10250 -26.21 76 236 274
| 100 0 62 1012 3.27 10500 -30.57 109 246 670 |
| 100 0 68 833 3.61 10750 -22.17 179 [El110 452
| 58 [ 80 675 4.65 11000 -19.63 258 378 1704 ]
[ 158 [l 116 542 6.27 11250 -14.48 372 198 K186
518 372 451 14.47 11500 -10.04 511 3241 W510
868 K10 350 16.67 11750 -6.09 679 [l 74 1188
1340 272 284 27.93 12000 -5.36 847 I 30 0 76
[1450 [ 100 228 40.74 12250 -5.07 1030 | 10 0 74
908 [1166 182 56.90 12500 -3.42 1244 | 26 [0 82
1562 [ 1208 150 85.19 12750 -2.40 1467 [ 30 [ 98
72384 1678 | 126 125.00 13000 -1.22 1706 [ 36 [E1152
2. BERIMCPR

&4 Call Vol | Put Vol | Vol | CPR(Vol) | Call Ol | Put Ol | Ol | GPR(OI)
RU1905. SHF 2434 2094 | 4528 1.16 7628 3698 |[11326] 2.06
RU1906. SHF 20 22 42 0.91 330 402 732 0.82
RU1907. SHF 0 0 0 0 4 4
RU1908. SHF 0 0 0 0 4 4
RU1909. SHF 156 64 220 2.44 1264 508 1772 2.49
RU1910. SHF 0 0 0 0 0 0
RU1911. SHF 0 0 0 16 12 28 1.33
RU2001. SHF 0 0 0 142 116 258 1.22

LB 2610 2180 | 4790 1.2 9380 4744 |[14124] 1.98
3. B Greeks

RU1905. SHF

1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho 1V
[13.74% 120291 -0.09 || 67.15 10.00 EL00 ] 9700 -0.04 IED.00 E474.09 -0.950 -1.06 |I21.27%
16.33% 20:151 -0.37 10240.32 [0.00 MO:98 1 9800 -0.05 1E0.00 F543.74 -1.01 -1.26 |120:94%
F1847% M978] -0.820F468.69 F0.00 MO96 1 9900 -0.06 1F0.00 E6B4.64 -1.260 -1.54 [#20:82%
l852% M968| -1.01MF575.90 F0.00 MO95 ! 10000 -0.07 1E0I00 E741.08 -1.45M -1.88 [0120.80%
[882% M9.11] -1.60MF902.95 F0.00 FO901 10250 -0.13[F0.00 F096.78 -2.25M -3.24 DI21.71%
l954% M7.97 -2.38HM290/23 F0:84] 10500 -0.14MN0.00 MB5946 -2[67M -4.480 120.83%
[20.46% [16.39 -3718M 164541 0.76 10750 -0.25MNO0.00! M675.58 -B39M -6.44M I21.43%
2112% M463 [379MF900.53 F000 | FO.67 11000 -0.33WF000 | FI902.50 [382H -8.5BM I21.28%
2180% M2.77 (4218012047991 FO00 | FO.58 11250 -0.A2M MO00 | F2047.99 1 2278 -10/39M I21:80%
[10.95 [-461M [2089.22 1 F0.00 | F0.50 11500 -O[51M F0.00 | 12089.08 | 4428 -1322M [22.42%
[9p7 [-458H204357 F0.00 | F0l42 11750 -0.58M F0.00 | [2043.28 | [-2520 -15450 [23.44%
7181 [-278H FM939.73 F0.35 12000 [1925.631 [-2280 -17.56M I23.58%
[2522% I6.52 [428MM797.19 F0.00 F0.29 12250 [FO72MFE000 M75252 [391M [1954M 123.64%
[2587% I5.41 [308HM632.62 FO00 FD.24 12500 [O77MFC00 M589.73 {3718 F21T1AM F24775%
126:82% fu54 [373AM47521 F0.00 [0.20 12750 [COBMMF0.00 M434.46 -B5IM 2247 125.92%
127.86%! [13.84 -BZ9M 32901 FO.00 [0.17 13000 [-0B8MF0.00 M329/01 -RZ9M 231500 127.86%
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GF FUTURES FAAL B R
50ETF
1. HALATREREMH

2A&4

HEE RXEZ AN HKEE %) WATEM>F kB %) KEN RXE He=E
| 4045 | 1612 0.4409 3.59 2.05 20.00 0.0006 | 1212 [24101
| 4164 | 1110 0.3927 4.16 2.10 0.00 0.0007 | 1206 [19144
| 3934 | 1234 0.3429 3.81 2.15 11.11 0.001 | 2450 [120042
| 7185 | 2775 0.2925 5.60 2.20 25.00 0.0015 | 5526 [51168
110805 | 5508 0.245 7.17 2.25 -4.00 0.0024 [118195 E72421
[h8771 1 9780 0.1965 8.03 2.30 -2.17 0.0045 39250 M04544
41122 [23091 0.1505 10.01 2.35 -12.77 0.0082 E72378 M2634B
72264 F67836 0.1083 12.34 2.40 -20.21 0.0154 F04242 M53217
F87526 F29343 0.0712 15.02 2.45 -15.38 0.0297 W40543] FI10089
F108464] F66873! 0.0427 16.99 2.50 -16.11 0.05 F90786 F61293
F100269 F95085 0.0242 22.84 2.55 -12.18 0.0815 37767 [119683
63297 F62685 0.0119 29.35 2.60 -8.85 0.1195 [112660 [ 12457
131928 86345 0.0061 48.78 2.65 -8.61 0.1625 | 7033 | 4135

2. S50ETF#34CPR

£ % |[Call Vol [ Put Vol Vol CPR(Vol) | Call Ol | Put Ol ol CPR(OI)
2/ &% | 603277 533248 | 1136525 1.13 553774 | 778637 | 1332411| 0.71
3464 128360 102855 [ 231215 1.25 297217 | 256928 | 554145 1.16
6AA% [ 26390 27981 54371 0.94 101029 [ 113115 | 214144 0.89
ALY 8948 12707 21655 0.7 26511 26438 | 52949 1

L5 766975 676791 | 1443766 1.13 978531 | 1175118 2153649| 0.83

3. LA A& #AGreeks

2A4E4
v Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
[32.05%! 000! 0.00010.02 |0.15 099 | 2.10 -0.01110.15 10.02 0.00 0 0.00 |F82:05%!
0.00000.02 10.22 BOQ9 |1 2.15 -0.02 110.23 [0.02 0.000 0.00 |#29:59%
123.20% 0001 0.00 110.02 10.20 BO@9 1 220 -0.02 [00.36 [0.03 0.000 0.00 |K27:25%
126:22% 10001 0.00M[0.06 F0.63 BOO5 ] 225 -0.04 |H0.58 [0.05 0.003 0.00 |F25:11%
123.66% 10001 o0.00MM0.08 F0.98 FO931 230 -0.071F0.98 [0.08 0.008 0.00 | F23:66%
122.34% 10000 oloM 012 Fibo FOB7! 235 -0.120F1ks 012 0/0o0M 0.000822:09%
[21.40% (0100 0O0M 017 F236 FO78 240 -0.240F238 M0O17 0.00 F20.88%
120:35% 10100 [O00M 0221 B811] FO6s 2.45 -0.350 W3108] 10221 [OX00OM 0.00M F20:57%
f19.85% [0:00 [O00M 02319342 1F0.48 250 -0[528 W347 110231 [000M 0.00M F9.56%
120.13% [0l00 [0.00M f0:21] ¥3.03] F0.32 2,55 -0.68MF3.07! l0:21 (LOOM F19.79%
[19.91% [0.00 O00M[0.16 F232 [0.19 260 EOBIMF232 [0.16 D.00M F19.66%
[20.60% [0.00 o0.00oM 011 F1k2 [o0.11 265 [COOMF144 [009 0.008 [000M F9.01%
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GF FUTURES MALE 1R

HI P

AIRE P 6945 &3 R IR T AU KA TR SR A 7T 38 69 &N T3
H, A8 R HA N3 X AT B 6 A R R M AR A AT AR E

AR BT A RN & R Tr &, HIRET A
TIE AR R BN 2o RFPTBRITH . & L AR AR BRAT AR
FTREARE S B AR, THEFEZALRFEE,

BEFLT, REAZRESE, RE PR LR RAGE L}
T BT i o AP K 2 69 B A S, AT LT, K% B 42,

AL G EREL ] RIANHFRE P AL E AL, R KA
WHTH, K& KRB @A, AT AT R ARE AT AT Xbd R
oy Bl sl AL PR, FERAHLACT R, ARG ARES
TR R B M A 2

=N

JRIARA RN RES KEITA: PTFARAE AT FER]

A *KAZ &

JT R KA RS
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