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2. AFEHIAL CPR ..o, 2
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2 TSR 3
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GF FUTURES

AR A R

B 44

1. BRI SAHTRRN

M1909. DCE
HeoZE AR EF ILFITHN KB (%) MBMATRMHN>F FHEHER () ILFZEH KR E FoE
| 982 | 166 605.5 -5.39 2350 600.00 35 [ ]1204 [ 6320
| 1070 44 575.5 -2.46 2400 350.00 45 | 142 []s884
| 1124 26 533 -1.48 2450 175.00 5.5 14 16038
[l 3000 | 78 480.5 -2.44 2500 100.00 7 574 7944
| 1442 42 415.5 -6.63 2550 58.33 95 [ h414 21384
[l 4200 | 100 368 -7.77 2600 26.32 12 1204 17036
[ls972 | 154 314.5 -11.16 2650 6.90 155 [ 1768 22482
Fl740a | 292 286.5 -7.88 2700 -2.33 21 [2940 20072
[l 2460 | 412 231 -14.60 2750 -8.06 28.5 3116 [ 6268
[F10990 || 596 192 -17.42 2800 -6.98 40 2906 | [7272
12698 [ 574 157.5 -20.25 2850 -3.45 56 2330 [5574
[ o142 [] 1202 127.5 -23.19 2900 -1.97 74.5 [l 2658
[F11308 [ 2980 104 -24.36 2950 1.53 990.5 [2498 []| 3988
[f19836 6718 84.5 -24.89 3000 6.94 131 [] 982 [] 4182
12204 2458 67.5 -25.82 3050 10.93 1675 [l 542 | 1726
F11116 [ 3p18 56 -22.76 3100 12.60 2055 [| 306 [ 2200
30242 |F 4590 44 -22.81 3150 11.98 243 | 196 [l 2816
[le112 3406 36.5 -17.98 3200 10.43 280.5 | 44 222
15262 29 -14.71 3250 11.58 3275 | 102 | 346
2. BHHMCPR
&4 Call Vol | Put Vol Vo | CPR (Vol) | GCall Ol [ Put Ol 0l GCPR (O1)
M1907. DCE 3486 2446 5932 1.43 31546 24824 56370 1.27
M1908. DCE 0 0 0 2496 2522 5018 0.99
M1909. DCE 36722 29356 66078 1.25 168744 166412 | 335156 1.01
M1911. DCE 0 2 2 1380 1176 2556 1.17
M1912. DCE 0 20 20 886 964 1850 0.92
M2001. DCE 3526 2024 5550 1.74 14092 14068 28160 1
M2003. DCE 102 240 342 0.42 858 928 1786 0.92
M2005. DCE 514 162 676 3.17 1402 2032 3434 0.69
3. AR Greeks
M1909. DCE
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho 1V
[25.009 12| -0.12 14256 | 0.oo EE99 | 2350 -0.02 |[[0o.00 [I72.00 -0.23[ -0.14 |I28.49%
Jo:878 F201.48 [10.00 2400 -0.03 |[lo.00 [90.09 -0.27[0 -0.18 |I27.44%|
[39.29% |[3.73 [239.58 Fp.o0 089 | 2450 -0.04 |[lo.oo [d07.77 -0.31H -0.22 |126.13%
[35.19% [3.81 [243.46 F0.00 P0O:88 | 2500 -0.05 [F0.00 [iB1.47 -0.37M -0.28 |25.00%
[25.39% 413 -0.51M 018057 F0.o0 W092 | 2550 -0.07 [F0.00 [164.73 -0.448 -0.38 [124.23%
122.02% -0.56M [211.65 F0.00 2600 -0.09 IF0.00 [io7.66 -0.51M -0.48[23.05%
[19.70% W24 | -0.44M0201.28 Foloo WO91 | 2650 -0.11[dF0.bo0 [237.78 -0.58M -0.62[1021.97%
[24.93% 880 [0.92M830.35 F0.00 WFO.82| 2700 -0.15[F0.00 [287)82 -0[68M -0.82[121.23%
[20.11% 887 -0.75M836.75 F0.00 Fo.81] 2750 -0.19MF0.00 [B841.85 -0.78M -1.071020.55%
[19.80% 363 [394.73 Fo.00|] F0.75/ 2800 -0.25WF0.00 [398.70 -1.408 F20.30%
[19.78% [8.31 [0.98M/445.80/ 0.00 | F0.68 2850 -0.32M1M0.00 | [448.01 -1.60M [20.34%%
JRIARA RN SREE) KT H: TFARE ATEEMR Page 1
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‘ GF FUTURES

AR H 4R

€14

1. aBHAREHSHTRRN

SR909. CZC

HoF s E AL FEH FKR IR hE (%) W <AT A>3 FRIR RS (%) AL A s FE O HF o=

116 12 876 12.67 4200 -33.33 a4 | 162 | bssa
| 278 2 778.5 14.40 4300 -27.78 6.5 I 272 3580
| 236 22 641 9.57 4400 -29.63 9.5 3118 Wazsa

172 2 540 9.76 4500 -25.00 15
| 278 | 78 456 13.29 4600 -27.87 22
| 428 | 308 363 13.79 4700 -24.73 35 Il idse0 [ 3904
| 662 | 290 295.5 21.11 4800 -23.24 54.5 [ 1760
| 760 | 310 213 18.99 4900 -19.43 85 I i396 4830
['l4ag38 [ 2416 157 22.66 5000 -15.91 129.5 [ 1658
[Issss [ 2768 115 28.49 5100 -16.08 180 [ hioa Wazs2
9046 Wa232 82.5 34.15 5200 -12.74 250 [l 792 []l1e5a
A7756 Wa464 58 34.88 5300 -13.47 318 [ ee8 [l 1268
42.5 39.34 5400 -13.09 395 | 170 I b398
3080 30.5 38.64 5500 -12.65 476.5 | 116 [l 1196
[Fi0ese [ 2954 22 37.50 5600 -9.54 578.5 || 258 | 504
fls9s8a [I 710 17 41.67 5700 -12.03 647 | a4 [l 992
lasz270 [l 990 13.5 42.11 5800 -7.93 o I 624
9192 [la77s 9.5 35.71 5900 -8.71 849 10 | 412
2. AFEHHMCPR

o] Call Vol | Put Vol Vol CPR(Vol) [Call Ol |Put Ol ol CPR(O1)
SR909. CZC 31828 21012 52840 1.51 126846 62878 189724 2.02
SR9211. CZC 40 0 40 2740 2640 5380 1.04
SR0O01. CZC 10668 6842 17510 1.56 56356 22964 79320 2.45
SR003. CZC 0 40 40 426 332 758 1.28
SR0O05. CZC 1682 1204 2886 1.4 3380 1664 5044 2.03
JC B 44218 29098 73316 1.52 189748 90478 280226 2.1
3. AR Greeks
SR909. CZC

IV Rho Theta Vega Gamma Delta C<KK>P Delta Gamma Vega Theta Rho 1V

[-1.78M 397.84 [ 0.00 4200 -0.02 [[0.00 [f111.07 -0.29[ -0.20 |
[-1.78M 43131 [0.00 4300 -0.04 [[lo.00 [162.35 -0.414 -0.32 |
121.46% -0.62 M [248.57 [ 0.00 4400 -0.05 [F0.00 [220.04 -0.520 -0.46 |}20.39%
[18.20% -0.56 M [262.62 [0.00 4500 -0.08 [F0.00 [805.46 -0.708 -0.70 |
[19.68% [6.71| -0/99M 434,08 F0.00 F0.87 | 4600 -0.11[1F0.00 [40058 -0.86M -1.02[1/18.49%
117.69% -1[078 [521.52 4700 -0.17[AF0.00 [526.28 -1.00M -1.52[1/17.88%
119.12% F151M679.79 F0.00 [F0.74/ 4800 -0.290F0.00 [654.54 -2.200 li7.32%
117.01% 1508 763.48| [0.00 | ['0.66 4900 -0.344[0.00 | -3.000 [17.14%
Fi7.h9% 4.4 5000 -0.45M 000 | -4 100 F7.37%
Hi7.71% [857 5100 -057810.00 | -5[16H [16.98%
118.16% [279 62.53 f034 520 -0.66M10.00 | -6.128 [17.70%
Fi8.56% [2.12 72.52 F0.26 5300 6.88%
119.34% [1.62 -1.30M [577.03 [10.20 5400 147530 -0/s8M 8.00M [15.85%
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GF FUTURES
£z
1. AR E A ESAHTRRN

CU1907. SHF
Heo® REE OKEN aRsklE ) MUTRHA>E  sKEkha (%) MEH REXE HoE
| 28 | 48 3514 6.78 43000 300.00 16 | e | 146
[l 370 | 48 2520 8.71 44000 26.67 38 [10s0 3926 |
[ 244 [l 164 1596 11.76 45000 -24.46 105 1234 2644
[less [ 644 792 8.79 46000 -29.68 308 [2i86 |I3130
1418 A560 | 306 5.52 47000 -19.50 805 [ le48 [ 11150
BEgis |44 | o8 12.64 48000 -10.52 1607 [l 266 [ hoss
2436 | I 902 34 78.95 49000 -7.04 2535 | 134 || 376
[Mie46 [] 208 16 433.33 50000 -5.01 3523 | 68 [I 374
1376 | 74 11 1000.00 51000 -5.31 4456 | 20 [l 530
940 [] 208 6 500.00 52000 -4.38 5455 4 | 216
[ihas | 64 6 500.00 53000 -4.16 6425 8 | 194
2. FAHMCPR

A4 Call Vol |Put Vol | Vol |CPR(Vol) [Call Ol |Put Ol 0l CPR(O1)
CU1907. SHF 5516 5748 11264 0.96 14356 14102 28458 1.02
CU1908. SHF 4410 3098 7508 1.42 9160 6166 15326 1.49
CU1909. SHF 254 44 298 577 3912 1650 5562 2.37
CU1910. SHF 330 40 370 8.25 2640 1086 3726 2.43
CU1911. SHF 106 26 132 4.08 1712 1014 2726 1.69
CU1912. SHF 86 28 114 3.07 2298 816 3114 2.82
CU2001. SHF 82 6 88 13.67 1218 1032 2250 1.18
CU2002. SHF 46 8 54 5.75 1008 744 1752 1.35
CU2003. SHF 26 16 42 1.62 902 528 1430 1.71
CU2005. SHF 28 22 50 1.27 448 396 844 1.13

L& 10884 9036 19920 1.2 37654 27534 | 65188 1.37
3. AR Greeks

CU1907. SHF
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho 1V

[18.61% 12143 | -5.24d [ 736.95 [[0.00 F0.97 | 43000
[14.58% 2157 | -5.778[1029.08 [ 0.00 F0.95 | 44000

Fi3.60% -10.430 12376/66 [0.00
[12.17% [15.28 [-187220 18893.11 |F0.00 |[F0.65
[12.329% [8/32 [-18:60M 3925.18 |F0.00 |F0.35
F2.96% [13.35 -11.8202372/55 F0.00 [l0.14
F4.26% | 1.28 -6.36MMi57.93 F0.00 | 0.05
[16.21% | 059 -3.85[[k18.22 [l0.00 | 0.03

45000
46000
47000
48000
49000
50000

-0.02 |[l0.00 [b7537 -3.85[1 -0.56 |FM7.39%
-0.05 [F 000 [1169.85 -6.898 -1.33 |M5.31%
-0.14[1F0.00 [2368/44 -12.38M -3.45 [1/13.56%
-0.35M H0:00 | 13900.21 |[-1876H -8.49W M2.33%
-0.65M 70.00 |F30911.14 |[-18.73M -16.00M [12.04%
[-0.86M [F0.00 [2363/40 -1L.74M {21.48M112.91%
096l 000 [976.12 -5.041 [-24:240 Fi3.42%
[-0.98M/ 0.00 [l542.30 -3.27[1[-25:20M [15.69%

JRBRARASNRE] KETH: HATHRGE ANFEER
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1. ERBREHSAHTRERM

C1909. DCE
Ho® MRET ILEN I (%) MBM<ATRH>E HEEME (%) KEN REE BoE
| 484 30 267.5 -2.01 1700 200.00 1.5 [l 160 [] 2456
| 636 20 2455 -2.96 1720 200.00 15 | 76 []3162
| 336 4 225 -3.43 1740 300.00 2 | 72 [3986
| o916 0 204 -4.23 1760 400.00 25 | 40
| 640 0 184 -4.66 1780 500.00 3 1366 [ lasss
| 792 10 169 -2.59 1800 200.00 3 [l 302 [Faiso4
| 1076 46 146 -5.50 1820 75.00 35 [l 182 9970
| 1072 | 150 126.5 -6.99 1840 50.00 45 [l390 [Fozé6
| 1302 32 109 -7.63 1860 0.00 55 [l 280 [ Bo72
[l5374 | 136 89.5 -11.39 1880 -17.65 7 [ 134 10910
fFle2so | 98 72.5 -14.71 1900 -16.00 10.5 [1296 | 5964 |
Flses4 [ 462 56.5 -19.86 1920 -20.00 14 460 | 7772
Feoss | 392 455 -20.87 1940 -14.29 21 a1ze [ la140
22082 | 7264 | 325 -28.57 1960 -7.69 30 [ las330
2414 24.5 -30.99 1980 -3.53 41 [ h746
272690 | 3818 19.5 -27.78 2000 1.85 55 [l 206 [l 1524
12808 [ pb142 15.5 -24.39 2020 5.22 705 [| 126 [l 1406
8106 [11530 12 -20.00 2040 7.36 875 | 88 [l 1694
[ i73es [I 796 10.5 0.00 2060 9.23 1065 | 50 | 674
2. ERHMCPR

&4 Call Vol [Put Vol | Vol |CPR(Vol) [Call Ol [Put OlI| OI |CPR(OI)
C1907. DCE 1544 852 2396 1.81 28170 16624 | 44794 1.69
C1909. DCE 24296 9008 33304 2.7 176252 121888 | 298140 1.45
C1911. DCE 174 50 224 3.48 6628 7310 13938 0.91
C2001. DCE 3180 1556 4736 2.04 42420 32820 | 75240 1.29
G2003. DCE 128 468 596 0.27 6632 8416 15048 0.79
G2005. DCE 60 216 276 0.28 2372 2586 4958 0.92
3. 2RI Greeks
C1909. DCE
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho

-0/19M[81.51 [| 0.00 1700 -0.03 [l 0.00 [la9.95 -0.100 ooglm
[16.68% 297 -0.10M[l52.70 [ 0.00 B097 | 1720 -0.03 |[/0.00 [l52.70 -0.100 -0.10 |F16.68%
f14.45% B03] -0.07[4353 [0.00 [F098 | 1740 -0.04 |[l0.00 [b66.07 -0.12W -0.13 |F6.27%
[B.75% 0.00 0.00 0.00 1760 -0.05 |[lo.00 [79.45 -0.148 -0.16 |f15.67%
[B.75% E18| 0.00 0.00 0.00 F100 | 1780 -0.06 [[lo.o0 F93.18 -0.15M -0.20 |F14.91%
[i5.31% -0.22M 127.78 .00 1800 -0.06 [Fo.o0 F99.48 -0.15M -0.22 |F13.56%
fi1.16% BB07 | -0.11MF86.50 [0.00 1820 -0.07 [F0.00 [M15.36 -0.16M -0.26 | F12.64%
[10.36% E | -0.1pM 10571 F0.00 F093 | 1840 -0.09 IFd.oo [i39.85 -0/19M -0.34[|F11.99%
[10.82% -0[19M f158.64 [F0loo 1860 -0.12 [IF0loo Fi64.92 -0[20M -0.43[f11.13%
F9.55% -0[19M fi80l14 [F0.00 1880 -0.15[F0.00 %646 -0.23M -0.55[1 H0.35%
19.329% E: -0.22M 1228.58 [10.00 £81| 1900 -0.21F0.00 [241.89 -0.7714 [10.17%
8.98% Fooo| Fo.73 1920 -0.28WF0.00 | -1.01 F9.53%
F9.75% [211 [-0.34M8i4.67 | F0.00 | F0.68 1940 -0.37MF0.00 | [814.21] -1.350 19.59%

JRBRARASNRE] KETH: HATHRGE ANFEER
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GF FUTURES

AR H 4R

i

1 AR E S S HTRRMN

CF909. GZC
FHFotE2 mER= JFIMHN B mE (%) MG ERM>F Rz (%) KEHN RXE HA4o=E
0 0 2.35 12000 -9.04 151 292 | 466
36 0 2.51 12200 -8.29 188 [ Bo9o
| 156 [l 80 983 2.40 12400 -7.63 230 [P 492 [ B346
| 524 | 40 809 -0.49 12600 -4.00 288 WB06 [ 1546
[ 852 [l 68 682 0.44 12800 -4.37 350 []202 []2426
[l 1546 [] 144 542 -2.69 13000 -2.26 433 [ 366 [] 1636
| s68 [] 142 459 2.46 13200 -3.00 517 [Fl196 [ 1176
[ 1574 [ 200 365 3.11 13400 -2.35 623 [l 118 [| 1262
[l 1630 [] 144 289 4.71 13600 -0.66 753 [l 136 [ 1054
[ 1316 [] 100 225 4.65 13800 -0.67 891 || 68 [ 726
[l 1920 178 5.95 14000 -0.95 1039 [l 176 [ 1070
[l 2728 137 3.79 14200 0.41 1216 [| 66 [] 1788
[| 1448 107 3.88 14400 -3.76 1330 | 40 [2534
[l3458 [ %52 88 4.76 14600 -1.98 1532 | 46
[12676 [l 96 73 5.80 14800 -2.86 1696 [ 364 [ B4a66
2. WM CPR
A2 Call Vol [Put Vol | Vol | CPR(Vol) [Call Ol | Put OI 0l CPR(0O1)
CF907. CZC 320 182 502 1.76 0 0 0
CF909. CZC 4744 4282 9026 1.11 105368 55534 | 160902 1.9
CF911.CZC 120 8 128 15 3408 2394 5802 1.42
CF001. CZC 1102 948 2050 1.16 13874 7756 21630 1.79
CF003. CZC 0 0 0 1058 688 1746 1.54
CF005. CZC 6 0 6 744 704 1448 1.06
3. HMAEHAM Greeks
CF909. CZC
IV Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho
5.16% [14.70 | [-5.25M[1794.76 [0.00 [0.73 | 12400 -0.274[0.00) -6. 38[I

E
o
D
o
i
o
Ny

[-5.15M[1919.15 [0.00/ [0.69 | 12600

-0.320F0.00| F1937.92 7.63].4131%

-lgsz 78| F0.00 | F0.63| 12800 -0.37W[0.00 | [2056.94 -8.98 M 123.58%|
1.63% [-5.378 12135.50 | F0.00 |F0.57] 13000 -0.44M[0.00 |12137.53 |[ -5.80M -10.500 [23.32%
2.40% m-- 13200 -0.50M[70.00 |[2166.23 |[ -5.68M -12.08M [22.54%
2.04% [9.1P -t 13400 -o[57M[70.00 |[2137.32 -13(748 [22.18%
1.92% [7.82 [0.37 13600 -0.63M0.00 | [2056.57 -15.33M [22.35%

[6.57 9 : f031 13800 -0.68M[0.00 | -16.87H 122.36%
2.00% ['5/49 Fo.00] F0.26 14000 -18.32M [22.34%

122.03% ['4.50 @-m7 Fo.00 [0.21 14200 11640.10 -19.39M 123.52%

[368 -350M[138511 F0.00 [D.17 14400 [1217.28 -2.50M -21.53M [19.81%
2.89% [3.08 -328MM23118 F0.00 [lo.14 14600 [-0.87MF0.00 [i168.31 -2.08M -22.06M [21.97%
3.54% [12.58 -2/00Mf1091.20 Fo.00 [lo.12 14800 [-0.92MF 000 [839.55 -1.98W

JRBARARARE) KEFE: BTARE ATEF#ER Page 5
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B

1. MBI T S AHTRRN

H o FE R FE AN

Kk 2k PE (%)

RU1909. SHF

Wy <47 AL > E

Kk 2k g (%)

AL\ R FE FHeFE

| o8 8 2237 0.82 9900 -20.97 49 [l 362
| 140 6 2167 11.24 10000 -15.28 61 202] [Kle4s
| 76 | 30 1964 13.39 10250 -19.81 85 [l a0 | 1e6
| o2 | 18 1666 9.10 10500 -26.49 112 [ Jo4 [l 512
| 130 | 24 1517 13.72 10750 -27.54 150 [] 40 'l s60
[ 220 | =20 1257 8.93 11000 -28.62 197 106l 2488 |
Flesa | 36 1066 7.68 11250 -29.01 257 270 |F1596
[l 450 | 26 980 16.53 11500 -30.30 322 210| [1se60
i34 [I 114 776 9.60 11750 -26.99 422 I 1i3e
2422] B 890 692 17.49 12000 -23.98 539 [ di2 [ leoa
IFa336 [ 216 572 17.70 12250 -22.34 664 [| 40 '] ae8
Fades [ 1270 459 15.62 12500 -19.41 818 [ Jo0 [l 254
I doea [ 240 375 16.82 12750 -17.24 984 | 16 | 140
2832 | 1056 307 19.46 13000 -16.00 1155 [ | 64 | 108
flsoo |[I se 251 23.04 13250 -8.85 1432 | 10 | 66
IFi3eo0 [ 148 218 35.40 13500 -11.25 1577 [ 12 | 140
[l 522 | 18 174 38.10 13750 -6.43 1863 o | 72
flidoes I 76 153 57.73 14000 -6.37 2071 | 10 | 146
Fl7o8 I 94 127 71.62 14250 -2.13 2387 12 | 62
2. BRI CPR
&% Call Vol |Put Vol [ Vol | CPR(Vol) | Call Ol | Put Ol ol CPR (O1)
RU1907. SHF 0 ) 0 384 212 596 1.81
RU1908. SHF 0 0 0 128 122 250 1.05
RU1909. SHF 3392 1828 5220 1.86 19080 9252 28332 2.06
RU1910. SHF 0 0 0 86 128 214 0.67
RU1911. SHF 2 0 2 94 120 214 0.78
RU2001. SHF 372 174 546 2.14 1396 588 1984 2.37
RU2003. SHF 0 0 0 70 8 78 8.75
RU2005. SHF 0 0 0 4 2 6 2
JE LB 3766 2002 5768 1.88 21242 10432 31674 2.04
3. BB EAA Greeks
RU1909. SHF
(AY Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho 1V
-0.62 [1[1329.39 []0.00 9900 -0.06 [ 0.00 [722.54 -1.81H -1.88 [[28.98%
618694 -1.59MF687.86 [ 0.00 10000 -0.08 [F0.00 [F825.41 -2.00M -2.24 [129:37%
9.33% -2.648 fio43.77 [Foloo 10250 -0.10 lFoloo [ioZ4.02 -2.56M -3.00 [|F28.95%
[21.24% 2207 | -1.46MF795.68 [F0loo 10500 -0.13[dF0.00 [F218.42 -2.05M -3.83 [1128.09%%6
.10% -3.32M li420/58 0.00 10750 -0.17[@F0.00 [MaZ4alo9 -3[45M -4.95 [ 27.66%0
’3.00%6 -2[o6M fi495h1 0.00 IQ 11000 -0.21M[F0.00 [M666.11 -3.89M -6.25[127.10%
33.02% -3.52M M a773.31 H0.00 | lo.77| 11250 -0.26M F0.00] 878.45 -7.790 126.63%
[-4o0M F2679.06/ 000 | F0.68 11500 -0.31M FG.00 | -9.45M [25.76%
11750 -0.38MF0.00 | -11. 478 125.87%
20% [i3.97 [ 5380 02296.47 | H0.00 | F0.56 12000 -0/44MW0.00 | §2296.21 -13/58H I25.98%
fi2.4s 6. 49 12250 -0.528 F0.00 |F2320.09 | -19.728 I25.71%
[1olo7 fok3 12500 -(.578WG00 |2282.60 | -17.85M I26.00%
Fols3 [ol37 | 12750 -10/93M I26.16%
.21% [8l21 [0.32 | 13000 -21797M I25.90%
5694 [7.03 [0.27 | 13250 -p2797M I80:39%6
[6.14 [b.24 | 13500 -n228 1277500
[5.16 -b.0ZMH624.62 [lo.20 13750 778.03 2.46%
9.78%|4.53 -B:85MIAZ99.08 Wo.00 [lo.17 14000 [-0/8GM IF0.00 [626.27 -27
B022%|[3.86 -352MMA349/ 31 F0.00 [lo.15 @ 14250 [-0:78M IF0.00 723.12 [-578M [-27

JRBRARASNRE] KETH: HATHRGE ANFEER



7 IR

GF FUTURES FAACH 4R
50ETF
1. A AATRREMN
6H &Y
HeE' ARXET KEHN FHta (%) BMATEM>FE KERE %) KENH RXE HL=E
| 2298 695  0.6708 -0.37 2.05 50.00 0.0006 | 4043 [54756
1405 382 06216 -0.43 2.10 0.00 0.0005 821 [ 87467
788 100 05715 -0.50 2.15 20.00 0.0006 443 [| 14525
812 84 0.5238 0.02 2.20 20.00 0.0006 365 [l 12797
551 23 0.519 -0.10 2.21 16.67 0.0007 154 | 6597
1060 43 0.4717 -0.63 2.25 0.00 0.0007 244 [ 11061
471 140  0.4691 -0.32 2.25 0.00 0.0007 379 | 494
1107 285 0.422 -0.52 2.30 -12.50 0.0007 433 [ 15372
732 137 0.4198 -0.50 2.30 -12.50 0.0007 145 | 5353
1359 235  0.3704 -1.07 2.35 -9.09 0.001 753 || 15548
669 145  0.3719 -0.38 2.35 -8.33 0.0011 227 | 3639
| 2136 542 0.323 -0.65 2.40 7.14 0.0015 | 1652 [[27765
646 95 0.3199 -1.23 2.40 -7.14 0.0013 485 | 4428
560 148  0.2753 -0.33 2.45 -0.72 0.2742 1069 | 2566
2. 5S0ETFAA4LCPR
A 2 Call Vol | Put Vol Vol CPR(Vol) | Call 01l [ Put Ol 0l CPR(O1)
) 896663 716293 | 1612956 1.25 1483769 | 1142564 | 2626333 1.3
THA% 63866 51908 | 115774 1.23 112547 91900 | 204447 1.22
9H &% 28164 27362 55526 1.03 231181 | 181597 | 412778 1.27
120 &% 11868 8010 19878 1.48 45128 42441 | 87569 1.06
LB 1000561 803573 | 1804134 1.25 1872625 | 1458502 | 3331127 1.28

3. I A 4 #4Greeks

6 &4
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho 1V
[80.68% 0c0| o.00Mfoli0 Fo.72 WG9z | 245 3 |[Fp.68 [009 0.00M 0.d0 |129.50%
[27.57% 0lco| o.poMFoh2 [Foo7 [O90 | 2.50 [0.91 [0l10 o.0oM 0.d0 |#25.39%
I2561% olooMFG.15 134 2.55 FiB1 o013 0.0 o.¢o [22.63%
24089 [olo0| o[ooMFG.15 W35 0.86 2.55 FiB1 [oi13 o.00M o.do F22.15%
[22]33% [olco] O.00MlFo19 Wisi WO79] 2.60 Fisé [o.18 o.lo 122.59%
[23lssy 000 O.0OMMF019 Fis4 [Fo.79] @ 2.60 Fiss 019 ¢.00M o.80 122.46%
[23177% [0.c0M [f0:24 | F2.25 | [Fo. 9 2.65 [0:00M olgo [22.19%
[23/89% [0.00 [0.00M G222 | 226 | FG. 2.65 238 [0:23] [0.00M ol@o [22.40%
[23]49% [0.00 [ 0.00Ml l6:26 |WZ252 Ij? 2.70 2,68 |[0.26 |[ 0.00M 0|]0 122.10%
[23l17% l0.00 [c.0oM 626 |BW257 |F0.56 = 2.70 269 |l0:26 |[ .00l o@o [22.13%
I23l04% [0.00 [Cl00M 026 |MZ258 |[Foka  2.75 P275 626 |[0.00M ¢0®o [21.59%
22929 [0.00 [0/00MMNG26 |W258 |Fol43 = 2.75 B270 0626 |[0.00M @0 [21.84%
[22l95% [000 [0.00MI623] 231 | F0.31 = 2.80 B222] fo:23] [000M BbEo F21.47%
[22l629% [0.00 d.coMll0.19 Wiss [lo.2o 2.85 Fiol [o18 o[coM [0o [20.91%
[22150% [0.00 o0.0oMF0.14 W13s [012 & 290 Fip7 Foli1  o.000 0o F9l67%
[22179% [o.00 o.00Mfoloo Fodo3 [ 007 @ 295 [lo.40 [0.03 o0.00 [[0Mo [Fi5.59%
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