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1. BHBREHNSAHATERRH
M1909. DCE

Ho' ARXE KEN FHER G WATHM>E RERE %) KEN RXE HboE
| 2326 | 20 3725 -1.84 2350 25.00 5 2238 [B558
| 1490 6 327 -1.65 2400 -6.67 7 2518 [12644
| 784 | 26 276 -4.17 2450 -32.00 85 [1876 [10686
| 3028 | 86 232 -5.50 2500 -37.50 12.5 17132 |[183114 |
| 2336 | 174 187 9.22 2550 -34.43 20 [h792 [F24700
16950 [| 756 1515  -10.62 2600 -27.27 32 4588 [22932
[12568 [11178 1175  -14.55 2650 -21.14 485 4512 [1h188
[23832 4620 915 -16.06 2700 -13.25 72 2372 [l7168
F26446 4000 705 -17.06 2750 -9.63 985 [l 862 | 2528
31700 6928 535 -17.69 2800 -5.78 1305 | 282 [l 2672
[16288 3858 41 -15.46 2850 -1.74 169 | 196 | 1484
F26124 9328 | 325 -8.45 2900 -2.87 203 | 58 | 558
[12024 W6752 26 1.96 2950 3.01 2565 | 376 | 650
[15558 3374 21 16.67 3000 0.17 292 | 26 | 344
[| 5242 | 584 16.5 32.00 3050 -0.15 335 | 22 | 928
16320 3462 135 58.82 3100 2.75 392 | 90 | 2292
['53872 | 77492 12 118.18 3150 3.03 4415 | 22 | 2046
2. B HBHMCPR

Y Call Vol | Put Vol | Vol [ CPR(Vol) | Call O1 | Put O1 | OI | CPR(OI)
M1907.DCE| 31876 10798 | 42674 2.95 54346 | 19830 |74176| 2.74
M1908. DCE 84 112 196 0.75 2088 1554 | 3642 1.34
M1909.DCE| 52644 28962 | 81606 1.82 246888 | 144492 |391380 1.71
M1911. DCE 104 66 170 1.58 1106 842 | 1948 1.31
M1912. DCE 0 0 0 674 408 | 1082 1.65
M2001.DCE| 3316 698 4014 4.75 13012 6914 |19926| 1.88
M2003. DCE 0 0 0 298 318 616 0.94

TS, 88024 40636 (128660 2.17 318412 | 174358 |492770| 1.83
3. B ¥R Greeks
JRBARARNRE) KEFE: BTARE ATE#ER Page 1
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GF FUTURES A E R
M1909. DCE
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
-0.168 [06.20 [l0.00 F0:96 | 2350 -0.05|[D.00 [129.54 -0.2f0 -0.31|[d8.73%
-0.288 [£79.63 [0.00 2400 -0.07 [F0.00 [68.24 -0.26M -0.43|[7.82%
[15.49% -0.26M [184.78 [0.00 2450 -0.08[F0l00 [202.44 -0.48M -0.55] [16.26%
[15.67% @95 -0.36M [267.23 F0.00 F0:881 2500 -0.12[1F0.00 [263.18 -0.B5M -0.79] [5.48%
[12.61% -0[42M 831.118 2550 -0.18[F0.00 [B41.98 -(45M -1.171[5.20%
[15.33% 4.29 -0.56M 422.55 [0.00! 2600 -0.261 FO.00] -1.691 [15.21%
[15.23% F0.63M 1482.58 [10.00 | 2650 -0.35H [0.00 | 0630 -2.201 [15.23%
[15.75% [8.24 [-0.70M 515.98| F0.00 |F0.55 2700 -0.45M F0.00 |/515.95|[-0.70M -2.97 [15.65%
[16.27% [2.70 [-0/73M 517.46| 000 | FO.46 2750 -0[54M 000 | B17.081 [-0:70M 3640 [i5.69%
[16.69% [221 [-0.71M [493.39| fol37 2800 -0.64M 0.00 | [-0.67M -4.281 15.88%
[17.28% [1l78 [-0.68M [453.13 F0.30 2850 -D.72M F0.00/ [-0.62M -4.831 [16.61%
.44 [O64M @07.97 F0.00 [0.24 2900 [0:80MF0.00 B67.58 -0.49M -546l [15.43%
[i.17 {050M[862.21 Fo.00 [0.20 2950 [0.80M F0.00 [860.07 [0.58M
[0.906 -D.54M 81889 F0.00 [l0.16 3000 [-0:89M F0.00 [246.58 -0.B5H [6.22M [16.25%
[0.77 -0.480 27529 [0loo [l0.13 3050 [-0:95M[0.00 [138.63 -0.17H[-6:70M 14.42%
l0.64 -0[428239.81 [0.00 [0.11 3100 [-0.98M[C.00 [218.33 -0[38M [-6.57 [20.01%
22.25% [0.55 -o[41M 216.32 [0.00 [0.09 3150 [-0:92MF0.00 [202.90 -0[38H [-6:74H 2154%
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1. aBREREHNSAHATERRH
SR909. CZC

BoEg RXE KEM FHEE % BATEMDF EHEE %) KEN ARXE HEE
| 138 | 20 940.5 -0.27 4200 0.00 2 2 [11940
| 120 0 1.01 4300 -16.67 25 | 22 [l1756
| 108 0 1.14 4400 -20.00 4 | 76 [l2478
I 60 0 1.23 4500 -6.25 75 [1638] [ 8774
| 194 0 1.36 4600 -3.85 125 [FB12 [6950
| 484 6 444 -3.69 4700 12.20 23 1010 [3964
| 498 | 164 356 -4.94 4800 11.94 375 [ 89 [17096
| 582 | 190 2725 -7.31 4900 15.24 605 [ 632 7198
| 1852 | 128 2085 -6.29 5000 15.53 93 ['1826 |[13788
[13696 [] 754 144 -11.66 5100 10.37 133 [ 696 [5782
7142 4050 | 101 -12.55 5200 9.59 188.5 [1316 [12396
F12168 133461 705 -11.88 5300 7.42 2535 || 178 [l 1758
[21854 | ["3530] 47 -14.55 5400 3.22 3205 || 164 [12692
F18456 8104 315 -17.11 5500 7.52 422 | 60 | 1008
f10B38 1684 225 -15.09 5600 2.60 493 | 34 | 692
610 1292 155 -16.22 5700 -4.54 5465 | 24 | 1210
Fi5708 [1164 12 -7.69 5800 1.12 0 | 740
7958 [1062 8.5 -10.53 5900 0.26 765 | 22 | 132
2. @aEHMCPR

L4 Call Vol | Put Vol | Vol [ CPR(Vol) | Call Ol | Put Ol | Ol [ CPR(OI)
SR907. CZC 262 68 330 3.85 4302 2194 | 6496 1.96
SR909. CZC| 20494 8208 28702 2.5 106966 | 65354 (172320 1.64
SR911. CZC 104 198 302 0.53 2158 2336 | 4494 0.92
SR001.CzC| 4184 2012 | 6196 2.08 50144 | 19192 [69336| 2.61

LS, 25044 10486 |35530| 2.39 163570 | 89076 |[252646| 1.84
3. BB Greeks
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AR H 4R

1.06M 871.98 [10.00 4200
[i7.87% 1865 -0.90M 563!76 F0.00 4700

[16.63% {1.01 678.04
[15.37% [7.68 [1.09M [796.39
[15.54% [-1.26M 909.57/
[i253% 6.63 [-1.220 §0:00 | F0.52
[14.64% [a.46 [-1.23H F0.00 | Fok1
[14.00% [8l41 [1.74M [854.53 f0.31
[5.14% 2.50 {0.99M 730.55 £0.23
[i5.47% [1.80 -0.83MB97.39 F0o.do [o.16
[06.13% [1.33 -0[70M [485.38 Fobo [0.12

©

O

4800
4900
5000
5100
5200
5300
5400
5500
5600

SR909. CZC
1V Rho Theta Vega Gamma Delta C<K>P

Delta Gamma Vega Theta Rho v

-0.011l0.00 [77.02 -0.13[ -0.14 |A8.87%
-0.12[1F0.00 483.22 -0l67M -1.42[l[i5:59%
-0.18[ F0.00 [636.70 -0.86M -2.150 H5.19%
-0.274 F0.00 [789.68 -3.157 [14.99%
-0.378 600 | [-1.200 -4.36M [14.82%
-0.48M F0.00 |/959.09|[-1.230 -5.70M [14.32%
-0(59M 0.00 | 1190 -7[128 [14.27%
-0.70M 0.00 | [1.058 -8.50M 14.04%
[0:820 f0.00 [639.19 -0[72H [9.98M [12.60%
082 f'o.0o B94.06 -1.82M
[-0.98H [0.00 [32.65 -0.11[[-127880 [9.67%
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GF FUTURES

FAACH 4R

4

1. RBEREHNESAHTRRMN

CU1907. SHF
Fo® mRXE KEN FHEWE G WATRMOFE KB G%) KEN RAXE B
[1250 [1230 3640 -3.04 44000 145.45 27 [l404 1984 ]
1250 [l 170 2679 -4.12 45000 20.83 58 [830 [1370
[l 194 [1316 1790 -6.18 46000 5.59 170 1504 | 1730
[hugg [1398 1054 -9.53 47000 3.61 431 71508 | 2152 |
[f1008 1568 | 549 -11.45 48000 5.29 916 [F806 [ 694
362 Wi504 1 258 -8.51 49000 5.23 1610 [l 260 [] 302
1408 | F1190 113 4.63 50000 5.18 2476 [l 238 [ 382
1484 | o74 46 35.29 51000 6.22 3483 [ 232 [l546
1340] [ 674 22 144.44 52000 414 4428 [l 174 | 158
1036 [] 286 13 550.00 53000 3.72 5438 | 126 [ 174
1200 [1316 10 900.00 54000 3.04 6430 | 106 [l 264
2. #AMMCPR

A2 Call Vol | Put Vol | Vol [ CPR(Vol) | Call Ol | Put Ol | Ol [ GPR(OI)
CU1906. SHF | 4982 4462 | 9444 1.12 16062 | 15036 |[31098| 1.07
CU1907.SHF | 7626 6188 |13814| 1.23 10020 9756 (19776| 1.03
CU1908.SHF | 1100 2412 | 3512 0.46 2402 2174 | 4576 1.1
CU1909. SHF 6 34 40 0.18 2560 1604 | 4164 1.6
CU1910. SHF 4 8 12 0.5 2050 1008 | 3058| 2.03
CU1911. SHF 16 16 32 1 1552 898 |[2450| 1.73
CU1912. SHF 4 10 14 0.4 2094 842 |2936| 2.49
CU2001. SHF 4 22 26 0.18 1098 976 |2074| 1.12
CU2002. SHF 2 8 10 0.25 888 732 | 1620 1.21
CU2003. SHF 12 12 24 1 744 500 |1244| 1.49
CU2005. SHF 40 74 114 0.54 240 258 | 498 0.93

L& 13796 13246 |27042| 1.04 39710 | 33784 |[73494| 1.18
3. AR Greeks

JRBRARASNRE] KRBT H: HATHRGE ANFTEER
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CU1907. SHF

IV Rho
[11.56%
[11.66%
[11.49% [89.04 -d.49M [3842]12 fo.83|
[11.45% [80.77
[11.73% [20137 [-13:540 [5998.28| F0.00 |F0/43
[2.16% [11.53 -11020 4755.92 £0.24
[2.67% [I5.80 -7/48M8068.46 F0.00 [l0.12
@313 |2.65 -4.20M698.02 [0.00 |0.05
[@4.04%|1.31 -2.59[0[959.93 [l0.00 | 0.03
[5.30% | 0.76 -1.78[1ll606.28 [0.00 | 0.02

Theta Vega

Gamma Delta C<K>P
-1.34[1[l601.43 [0.00 F0:98 | 44000

-4.2p0 [1879.71 F0.00 45000

46000
47000
48000
49000
50000
51000
52000
53000

Theta Rho A

-2.910 -1.63 |13.56%

Delta Gamma Vega
-0.03 |[lo.00 [h17.96

-0.07 |F0.00 2046.95 -4.778 -3.48 |[2.12%
-0.170 F0.0b BB917/07 -4.85M -8.68[M1.75%
-0.358 £0.00 | -17.400 11.57%
-0[578 F0.00 |55997.20] [-134@ -29.17 11.68%
4674.17 -10.50M -99.380 [11.78%
[-0:88H [0.00 [2987.65 -7.[15M 46.00M [12.44%
[-0:90M [0.00 [2659.84 -828M 47880 [16.19%
[-0.95M [0.00 [1688.64 -5.448 [51.080 [16.77%
[-0.95H8 [l0.00 [661.57 -6.16M 52181 20.21%
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1. E2RBREHLSATERMHN

C1909. DCE
Fo® mEXE OKEMN FHEWE G WATRN>FE KB G%) KEN RXE Bt
| 468 | 64 294 7.30 1700 100.00 1 | 120 [l1862
| 894 | 62 275 8.27 1720 100.00 1 | 50 [l2606
| 768 | 46 255 8.97 1740 200.00 15 | 80 [4356
| 858 | 26 235 9.81 1760 300.00 2 | 164 14196 |
| 910 | 44 215 10.82 1780 300.00 2 | 76 4556
| 1280 | 20 195.5 12.36 1800 300.00 2 [ 922 [F11740
| 1394 | 110 1745 12.94 1820 150.00 25 [1112 8836
l 2040 | 160 1535  13.28 1840 100.00 3 710 7996
| 1696 | 46 138 17.95 1860 33.33 4 [l574 16102
[5554 | 334 119 20.20 1880 9.09 6 [ l704 [F11008
8100 [h982 101 22.42 1900 -11.11 8 1244 F9152
o490 [P204 855 26.67 1920 -14.81 11.5 1000 [B410
F7318 [ 740 70 30.84 1940 -15.38 16.5 12388 |[]2710
F21290 [ 2036 555 33.73 1960 -18.18 225 1088 []2544
f13igs 2976 435 38.10 1980 -17.33 31 1702 [13092
24090 | 78054 | 36 56.52 2000 -17.35 405 []468 [ 1316
[13836 3734 275 66.67 2020 -15.20 53 | 52 | 548
[l4090 [2814 22 91.30 2040 -12.99 67 | 16 | 736
Fbos2 2940 175 133.33 2060 -11.76 825 | 36 | 412
Fi727s F3078 15 200.00 2080 -9.95 99.5 [| 250 [11780
2. E2ARBMCPR

A2 Call Vol | Put Vol | Vol [ CPR(Vol) | Call Ol | Put 01 | 0Ol [ CPR(OI)
C1907.DCE| 5880 2644 | 8524 2.22 20810 | 15430 |36240| 1.35
C1909.DCE| 34324 12782 |47106| 2.69 132540 | 98984 (231524| 1.34
C1911. DCE 0 90 90 4234 4052 | 8286 1.04
C2001.DCE| 6220 3146 | 9366 1.98 19048 | 17478 |36526| 1.09
€2003. DCE 30 40 70 0.75 3400 4276 | 7676 0.8

L 46454 18702 |65156|  2.48 180032 | 140220 [320252| 1.28
3. E2AKGreeks

JRBRARASNRE] KRBT H: HATHRGE ANFTEER
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C1909. DCE
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho

[9:22% 403 -0.084103.21 [0.00 F095 | 1860 -0.08[1F0.00 [46.21 -0.144 -0. 39||-/
[8:89% 897! -0.11M[38.29 Foloo F092 | 1880 -0.12[F0.00 [188.07 -0.7H -0.55[ [0.71%
-0.128 189.60 FO.00 MO88 1 1900 -0.150F0.00 [226l04 -0[20M -0.771 [0:28%
19.39% -0.21M [258.45 1920 -0.214F0.00 27251 -0.22M -0.971 [10.15%
19.33% -0.258 1307.59 [70.00! 1940 -0.2f78 [0.00! [0.288 -1.281 [10.13%
[0.27M [347.16 [0.00 | F0.67 1960 -0.34870.00 | 852.11 [-0.30M -1.630 19.99%
257 [-0.30M 874.09/ F0.00 |f0.58 1980 -0/42M [0.00 | [-0:330 -2.020 [10.11%%
[9.93% [2.18 [-0.33M [3881.96 | F0.00 | F0.49 2000 -(.51M F0.00 |1881.96[-0.:38M -2[421 [10.06%

97% [1.8 IIID@ fol41 2020 -D.59M F0.00 | [873.26! [-0.33M -2.8T [10.37%

§0.000 F034 2040 [0.:66M F0.00] [-0:380 3.760 [10.70%
[0.28 2060
[F0:29M 295.77 F0.00 [0.24 2080 [-0:76M F0.00 0.30M [3.720 [11.73%
F0.20M 270.26 F0.00 [D.20 2100 [-0:78M F0.00 [283.81 [-0:32M [-3:86M 13.19%

JRARARANGREE) RBEHXE: BHTARE AT EER Page 8
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1. MEPREZAHESAHTREMN

CF909. CZC
Fo' mxX2 KEN FREEG% BTN FE R G KEN wXE HbLE
| 58 | 44 1344 -8.01 12800 5.56 57 [ 266 | 732
| 58 | 20 1150 -10.37 13000 14.67 86 [ 740 | 524
| 62 | 48 1063 -4.41 13200 12.50 117 1204 | 626
| 382 | 118 840 -11.67 13400 11.97 159 1342 | 610
| 414 | 222 693 -13.59 13600 14.14 218 1352 []2000
| 446 | 266 546 -18.14 13800 12.94 288 1450 [l 1542
2000 1292 435 -20.48 14000 10.48 369 716 |[] 1532
[13046 [8802] 347 -22.02 14200 9.77 472 880 [12052
| 1122 1310 272 -24.23 14400 10.87 602 [1396 [ D928
[13020 F2208 215 -25.61 14600 7.45 721 70 11378
[ 1678 1096 159 -31.47 14800 9.61 890 [1482 [4b04
[13100 87881 129 -30.27 15000 8.70 1049 552 [12150
| 1408 1910 100 -32.43 15200 1.24 1141 | 126 837
Il 1570 1876 74 -38.84 15400 6.85 1388 | 120 [l1724
[12742 [] 688 60 -39.39 15600 4.00 1534 | 78 [l1642
[13766 [ 1492 50 -38.27 15800 6.70 1768 [l 232 || 942
2. MM CPR

o) Call Vol | Put Vol | Vol [ CPR(Vol) | Call Ol | Put OI | Ol [ CPR(OI)
CF907.czC| 1338 910 2248 1.47 4988 1716 | 6704 2.91
CF909.CzC| 39156 11856 |51012 3.3 92380 | 47828 (140208 1.93
CF911. CZC 318 98 416 3.24 2840 2026 | 4866 1.4
CF001.0ZC| 1622 756 2378 2.15 9770 4296 | 14066 | 2.27

T 42434 13620 |56054| 3.12 109978 | 55866 [165844| 1.97
3. ARIEHMGreeks

JRBRARASNRE] KRBT H: HATHRGE ANFTEER
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GF FUTURES

AR H 4R

v Rho Theta Vega

-1.830 1219.39 F0loo [F0:89 | 12800
-1.86M 1367.73 F0.00 13000

[3490 [1998.68 [0.00
[15.85% [21.90
[14.76 [18.47 [-3:31M 2509.66 [10.00 | [0.63
[14.810 [16.20 [-3.48M 2629.36] [0.00 | [0.55
[15.11% [13.90 [-3:56M 2640.72] [0.00 | F0.47
[15.33% [11]71 [-3:50M 2554.05/ F0.00 | F0.39
[i5.71% [9l76 1033
[i5.62% [7.86 [3.02M 2164.18 10.26
[16:26% [6.50 2:83M [950.02 F0.00 [0.22

13200
13400
13600
13800
14000
14200
14400
14600
14800
15000

CF909. CZC
Gamma Delta C<K>P

Theta
-1.798
-2(26M
-2.62

Rho |V
-3.39 || [16.66%
-4.7401

Delta Gamma Vega

-0.10[ Foloo [E201.87
-0.150F0.00 [516.21
-0.190 [1796.81 -6.1801
-0.243 2077.82 -7.961 [16.05%
-0.300 F0:00] -10.120 [#6.00%
-0.384 10.00 | [-3.57M -12.47 [15.83%
-0.458 F0.00 | [-3.65M -14 981 [15.53%
0538 [-3.65M -17[630 [15.49%%
-0.60M £0.00 | [-3.620 -20.1A
-0.68M 10.00 | -2p.81 [15.33%
0738 0.00 E3.220 -74.730 116.35%
{0788 0.00 [1970.22 -26.720 [16.52%
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GF FUTURES HAAH AR

B
1 BRMRES S AHTRRMA

RU1909. SHF
HEE mXE KHEMN %) WBATERM>F KEEG%) KEN RXE HE=E
| 28 | 12 2342 6.02 9900 -29.55 31 | 4 | 140
| 108 | 2 2221 4.91 10000 -28.85 37 5 [bss
| 46 | 8 2010 6.12 10250 -31.65 54 64 | 90
| 74 | 14 1802 7.26 10500 -30.43 8o [l40 [ 308
| 104 | 28 1580 6.97 10750 -26.09 119 [laa  [l4a74
| 196 | 22 1392 8.16 11000 -26.70 162 70 189 |
[l 366 0 1211 8.90 11250 -27.21 214 92| [ 636
43 | 4 977 2.73 11500 -25.59 285 94| [1436
F1i16 [1106 832 3.35 11750 -21.19 383 126 | 940
1774 286 705 4.44 12000 -18.84 491 92| []364
Fle24 [l 84 595 6.25 12250 -15.00 629 [ la6 [l 298
[o54 7326 493 7.17 12500 -10.69 794 [130 [ 170
872 [l4s 418 11.76 12750 -10.84 938 [ 142 | 102
2170 484 1 360 19.21 13000 -7.57 1136 | 4 | 62
[1524 [l110 290 20.33 13250 -4.94 1347 | 2 | 64
1192 332 249 31.05 13500 -4.70 1540 [130 | 116
[1592 [l 86 203 36.24 13750 -3.51 1760 | 4 | 56
2. MR CPR

A2 Call Vol | Put Vol | Vol | CPR(Vol) [ Call 01 [ Put 01 [ 01 | CPR(OI)
RU1906. SHF 166 64 230 2.59 1462 1360 | 2822 1.08
RU1907. SHF 12 0 12 378 182 | 560 2.08
RU1908. SHF 0 0 0 122 124 | 246 0.98
RU1909. SHF | 2820 936 [3756| 3.01 15134 7022 |22156| 2.16
RU1910. SHF 0 0 0 86 128 | 214 0.67
RU1911. SHF 0 0 0 90 120 | 210 0.75
RU2001. SHF 60 14 74 4.29 1006 368 | 1374 273
RU2003. SHF 0 0 0 70 8 78 8.75
RU2005. SHF 0 0 0 4 2 6 2

L& 3058 1014 [4072| 3.02 18352 9314 (27666 1.97
3. BB Greeks
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] GF FUTURES MALE 1R
RU1909. SHF
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
[25.19% [26.02] -1.2{81682.22 [0.00 9900 -0.05|FD.00 [620.67 -1.0d0 -1.66 |24.27%
[20.54% [27.10] -0.64[1[439.42 [0.00 F0.97 | 10000 -0.05|F0.00 [701.82 -1.208 -1.93 |24.21%
-1.550 [919.03 [F0.00 10250 -0.07 [F0.00 F911.09 -1.580 -2.71 |[23:82%
-2.p3M [1261.62 [F0.00 10500 -0.10[1F0lo0 [167.39 -1.958 -3.79 [ 123.66%
-2[530 [i484.64 F0.00 F0.85] 10750 -0.14[0F0.00 H459.87 -2[4M -5.24[123.78%
.83% [23.71 E.-O £0.00 11000 -0.1g4F0.00 472581 -2.85M -6.80[ [28.41%
[3761M 2050.45 F0.00 FO.75 11250 -0.230 MO.00 [978.95 -8.19M -8.60M [22:91%
.12% [21.80 02.64 F0.00| F0.71 11500 -0.20M[F0.00] 2216.94 [3.55M -10.77 22.71%
.73% [19.88 8.8 11750 -0.35M [F0.00 | 2411.32 E3.90M -13.28 [22.98%
JRIARA RN SREE) KEZTH: TFARE ATE#EMR Page 12
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GF FUTURES A B 3R
50ETF
1. LA ASAHTREM
50 &%

Fo® mRXE OKEN FHEWE G WATRN>FE KB G KEN RAXE B
| 2927 | 2990 0229  -16.42 2.50 25.00 0.0005 | 7971 [53701
| 1801 | 4443 0.1755 -21.65 2.55 25.00 0.001 | 10843 [52843
| 5035 | 10642 0.1258 -27.70 2.60 109.09  0.0023 [I39731 [86129
[l13564 [47811 0.0798 -36.31 2.65 166.67  0.0064 [109125 F80500
[51998 M75570 0.0411  -48.50 2.70 127.63  0.0173 [230544 [110526
[i11671 1275807| 0.0167 -61.61 2.75 100.00  0.0426 [261555| 70278
[135897| 1229260 0.0063  -68.34 2.80 70.64  0.0802 H61341 39662
[109772 [101010 0.0019 -77.11 2.85 51.49 0.1274 [565102 [h8797
[118947 [47008 0.0008  -70.37 2.90 35.88 0.1761 27037 [h9018
[101419 [125826 0.0006  -45.45 2.95 25.64 0.2259 | 10264 [114785
[127284 | 17797 0.0004  -42.86 3.00 18.64 0.2699 | 7745 [l 9514
[122134 | 10811 0.0001  -66.67 3.10 15.22 0.377 | 5473 | 7953
89580 | 7881 0.0001  -50.00 3.20 11.94 0.4782 | 5495 || 9972
F68457 | 2944 0.0001  -50.00 3.30 9.55 0578 | 1933 | 2296
[73550 | 3654 0.0001  -50.00 3.40 7.81 0.6749 | 2292 | 1936
2. S0ETF## CPR

&4 | Call Vol | Put Vol | Vol | CPR(Vol) | Call 0OI | Put OI 0l CPR(OI)
50 4% | 963463 936451 | 2E+06 1.03 1134036 | 577910 | 2E+06 1.96
6 A% | 521742 468321 | 990063 1.11 701471 | 661191 | 1E+06 1.06
90 &4 51532 65925 | 117457 0.78 185801 | 175761 | 361562 | 1.06
12844 10914 10604 | 21518 1.03 29705 | 31473 | 61178 0.94

SCS, 1547651 | 1481301 | 3E+06 1.04 2051013 | 1446335 | 3E+06 1.42
3. LA A& #4Greeks
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GF FUTURES MALE 1R

5A464
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho IV
[0.00M [0los [lo.87 250 -0.011]0.32 Jo.o1 0.00[ 0.001B80.82%
[82.53% 000 0.0 [6.04 [o0.96 255 -0.03 [[lo.67 [0.02 0.00[ 0.00|27l42%
[25.34% 0:00] o.doM [0los [i.57 2.60 -0.061F1.49 [0o4 0.00M 0.00|2420%
[2244% [0.00) (.00M [0.00 F3.22 2.65 -0.16[ 1822 (.00 0.00[] 21.94%

120163% [0.008 270  -0.36H [0.00M 0.0 20.01%
20/48% [0loo [0.00M f036 275 -d65H 0.000 [19.61%
122100% [0.00 foi6 280 F0BGMIB.06 [0.06 0.00M G.0ONM7.84%

[22]73% |0.00 0.00MfG.04 F1.47 |o0.06 285 [-098M[0.78 [0.02 0.00 | 0:000 17.34%
[86.56% 10.00 0.00 |/0.00 | 0.06 10.00 3.10 [-L.00M! 0.01 10.00 0.00 |[0:08H B0.00%
@477%10.00 0.00 |/0.00 | 0.05 1000 320 [-098H/|0.21 [o.01 0.000 [0:000 59.26%
51.88% 0.00 0.00 [/0.00 | 0.03 1000 330 [-099M| 0.14 [0.01 0.04H [0:.00H 67.05%
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GF FUTURES MALE 1R

HI P

AIRE P 6945 &3 R IR T AU KN A TR SN A ¥T 38 69 &N TFF 3
F, A8 R IR 3 X AT B 6 R R M AR AR AT AR E

AIRE BT AR RR & R Tr &, HIRET KM
TIE AR R BN 2o REFTBRITH . &L AR AR BRAT TA R
FTRGARE S B AR, THEF AR FEE,

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

AL G EREL ] RIAWHFRE P AL E AL, JRAE T KA
WHTH, K& KRB @A, AT AT R ARE AT AT Xbd &
oy Bl sl AL PR, FERAHLACT AT, ARG ARES
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