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2. BHHMCPR

o) Call Vol | Put Vol | Vol [ CPR(Vol) | Call Ol | Put OI | Ol | CPR(OD)
M1807.DCE| 9330 8048 | 17378 1.16 48266 | 18064 |66330| 2.67
M1808. DCE 60 0 60 3344 3118 | 6462 1.07
M1809.DCE| 48124 36852 | 84976 1.31 176810 | 133178 (309988 1.33
M1811. DCE 70 60 130 1.17 2192 2890 | 5082 0.76
M1812. DCE 260 160 420 1.62 1862 1798 | 3660 1.04
M1901.DCE| 5778 6232 | 12010 0.93 26506 | 39164 |65670| 0.68
M1903. DCE 8 266 274 0.03 1142 2964 | 4106 0.39
M1905. DCE 6 964 970 0.01 6 734 740 0.01

L& 63636 52582 116218 1.21 260128 | 201910 [462038[ 1.29
3. BB Greeks

M1809. DCE
v Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho IV
2400 -0.01 |]0.00 [50.57 -0.09] -0.10|/20:85%
2450 -0.03 |[0.00 [B84.00 -0.15[] -0.18|[21.28%

[8.75% 0.00 0.00 0.00 2500 -0.04 |[D.00 [P21.43 -0.241 -0.28|[21.28%
-0.15[[07.28 [0.00 F0.97 | 2550 -0.06 |F0.00 [167.69 -0.31H -0.42|[21.29%
-0.280 174.62 [0.00 2600 -0.09[F0lo0 [22B3.25 -0.418 -0.61]21.37%
[19.48% 5:39] -0.42M248.40 F0.00 F0.901 2650 -0.12[IF0.00 [282.74 -0.528 -0.85]21.36%
[19.99% [5.18 -0/56M [823/80 F0.00 F0:86! 2700 -0.16[dF0.00 844776 -0[63M -1.14l 21.34%
-0.68M [892.57 2750 -0.211F0.00 [406.12 -0.75M -1.4d] [21.34%
10.80M 454.75 [0.000 [0.75 2800 -0.26410.00 {0850 -1.891 21.41%
2850 -0.323 F0.00 | -2.380 21.36%
[20.65% [3.90 [-0.97M [542.75| [0.00 | F0.62 2900 -0.48M ['0.00 | 544.10/ [-1.00M -2.810 21.48%
[20.74% 3.50 [-1.01M [564.19| [0.00 |[0.55 2950 -0.45M [0.00 |/564.28] -3.300 [21.44%
[20.84% [3.09 [-1.02M 569.32|[70.00 |[0.49 3000 -051M[0.00 |/569.39![-1.06M -3.81 [21.54%
[20.89% [2.70 [-1.01M |558.86/ 0.00 | [0l42 3050 -0[57M [0.00 | [659.78| [-1.02M -4 3 21.51%
[20.92% [2!31 [036 3100 -0.63M F0.00 | -4[800 21.57%
[20.88% [1195 [0.90M 49828 F0.00] [0.30 3150 -0.69M F0.00! 504.06 F0.94M -5.260 21.68%
[20.92% [1.62 {0.82M 454.14 [0.000 [0.25 3200 -0.72M[0.000 [462.39 [0.86M -5.700 21.68%
[21.01% [1.33  -0.74M 405.83 [021 3250 {0.79MF0.00 @416.15 -0.78M -6.10M 21.74%
[20:99% [1.07 -0.678 [853.88 flo.16 3300 1868.03 -0.69M 646 21:83%
[20.91% [0.84 -0/548 800.88 F0.00 [/0.13 3350 [-0.86M F0.00 [822/37 -o[61M [6.78M 22.03%
[21.04% [0.67 -0.46M[254.51 F0lo [0.10 3400 [-0:88M F0.00 [277.42 -0.530 [7.081 22.16%
[20191% lo.51 -0.378206.90 F0.00 [0.08 3450 [-0.93M[0lo0 [235.16 -0.45H [7.3% 22.27%
21.07%/l0.39 -0.3fM[@70.35 F0.00 |0.06 3500 [-0:92MF0.00 [203.05 -0.40H
[20.79% [0.28 -0.2948/1B0.03 [0.00 | 0.04 3550 [-0:94M[0.00 [74.71 -0.35H [-7.76M 23.08%
[20.76% |0.21 -0.18[1[100.79 [l0o.00 | 0.03 3600 [-0:95M[0.00 [151.18 -0.31H[-7.950 23:54%)
JRIARA RN SREE) KEZTH: TFARE ATE#EMR Page 2



= Iz

GF FUTURES FHE R

4. B REFHR

B 1: S HMARE S EMX B 2: SHRYEHFESE

M_Option_vol smile M_IV_surface

2600
—809 —~—901 —-905

200

2000%

1800%

1500%

= 10.00%-15.00%

W 15.00%-20.00% e 808

200
1200%

™ 20.00%-25.00% o

1000%

25.00%-30.00%

B3 SHMARAXEAHFEESS A (20HV) B 4: SHBAEHEFHE (20HV)

. . 9
120 - — T S e —RVIM
40.00%
100 5
35.00%
30.00%
80 4
25.00%
60 3 20.00%
15.00%
40 2
10.00%
5.00%
20 1
0.00%
RN N Y
| A TS Ri3 i8S RS SRRERERQEE
0 0 A R 3 S I I B I I I DI R S I ID
XXX IR RRRRR > 5 5 Y 3 3 3 3 5 Y T TN 9w
R R R R R R E R R E R R LY Y R Y ¥ Y8 S v s NNNNN X ®%
R IR B B e B T B S L B Bt B i ST B S S S B S © © 4 © © @ © © 49 © © © © © 49 ° ©
Moo AN MST OMNOWOOA A NMT OMNWWO AN MWL ON OO N N N O &N N N N &4 O &N N N N &N O N N
A A A A A A AT AN NN ANANANANOO®OONHO N MmN oS ~N ~N ~
B5: &l sl R4
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
& 1W,22.63% —
0.00% et 31V, 21.20% /

— 1M 17.89% ;% 6M, 17.76% ‘ 1V, 17.14%

— ——

0.00%

w M 3m 6M v

——— Al e Q0% UHL e 80% 4 L EL TO%M Y e 0% P LEL  —@mSO%IILEL 0% H] @ 30% P IEL @ 20% LA @ 10% MK e SN o 2 ]

FAERF: Wind | RIAW K EAFRF O

JRBARA RN REE) KB A : HITARGE AT EEYR Page 3



= I iHAG

GF FUTURES MALE 1R

SE
1. GERAREA A ATRER

SR809. CZC
Be® mXE L&D wksta G MATRI>F ks G) KEN RXE HeoE
6 0 2.94 4900 50.00 45 [l 108 [F2158
I 30 0 3.42 5000 18.18 65 [ RBo4 28358
| 240 0 4.10 5100 5.00 105 460 2520
| 624 | 24 329.5 5.61 5200 -15.38 16,5 [1986 | 4216
| 746 | 366 242 4.99 5300 -20.00 30
1660 || 498 1645 2.17 5400 -21.48 53
5640 [h560 103 -3.74 5500 -19.03 91.5
9668 [2684 64 -6.57 5600 -11.21 1545 [ 126 [2544
425 -2.30 5700 -7.24 2305 | 60 4218
11238 1940 315 14.55 5800 -4.07 3185 [| 96 [l1256
F27110 23 27.78 5900 5.21 400 | 10 [lo978
F15392 | 11408 18 44.00 6000 -3.19 o |l 618
7244 | 112 16 68.42 6100 2.77 o [ 602
| 340 14.5 93.33 6200 -2.39 0 | 404
4912 | 108 9.5 46.15 6300 -2.10 0 | 256
13286 0 16.67 6400 -1.87 0 | 368
[l2484 | 10 7 27.27 6500 -1.69 0 | 290
| 862 | 22 35 -36.36 6600 -1.71 0 | 104
I 790 0 -28.57 6700 -1.53 0 | 84
| 944 0 -40.00 6800 -1.38 o | 78
| 410 0 -33.33 6900 -1.28 0 | 40
| 472 0 -50.00 7000 -1.20 0o | 82
| 514 0 0.00 7100 -1.12 0 | 94
| 296 0 0.00 7200 -1.06 o | 74
| 568 0 0.00 7300 -1.00 0o | 9
[ B748 0 0.00 7400 -0.94 0 | 56
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o) Call Vol | Put Vol | Vol [ CPR(Vol) | Call Ol | Put OI | Ol [ CPR(OI)
SR807. CZC 200 138 338 1.45 4534 2942 | 7476 1.54
SR809.CZC| 17652 4708 |22360| 3.75 108294 | 39966 (148260 2.71
SR811. CZC 26 0 26 4108 3724 | 7832 1.1
SR901.CZC| 2054 774 | 2828 2.65 41396 | 13824 [55220| 2.99
SR903. CZC 100 0 100 1328 890 | 2218 1.49
SR905. CZC 582 56 638 10.39 4984 3312 | 8296 15
SR907. CZC 0 0 0 646 386 | 1032 1.67

L 20614 5676 |26290| 3.63 165290 | 65044 (230334| 2.54
3. aEHMRGreeks

SR809. CZC

1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
[2.81% 934 -0.14[1[104.85 [0.00 F098 | 4900 -0.02 |[0.00 [20.89 -0.16[ -0.23 |E3.25%
[11.95% [9:39] -0.20[ [167.58 [l0.00 F0:97 | 5000 -0.04 |[10.00 [194.23 -0.298 -0.40 |@2:50%
[d1.54% 925 -0.380292.35 [0.00 F0.94 | 5100 -0.06|F0.00 [B02.18 -0.36M -0.69 | EL.71%
[d1.19% [8:85 -0.54M 470.55 [0.00 5200 -0.12[F0.00 [476.67 -0.55M -1.28[[A1.29%
[10.07% [8.07 -0.77M [686.09 5300 -0.200F0.00 [689.03 -0.78H -2.25[ A1.04%
[10.08% [6.87 [0.98M 878.25 F0.00 | F0.67 5400 -0.3BW[F0.00] [878.25 [-0.98M -3.631 [10.98%
[11.14% [5.42 [-1.70M 967.42] F0.00 |F0.53 5500 -0.47H F0.00 |[967.41|[-1T.00M -5.78M [11.04%
[11.45% [8Joo [-1.09M [929.02| F0.00 | F0!39 5600 -0.62M 0.0 | [-1.07 -6[92M [11.29%
[1.87% 2.79 F097 [800.89 [0.27 5700 -0.74H F6.00 [0.94N -d4.35M [11.62%
[2.54% [1.92 -D.83M 648.45 [0.00 [l0.18 5800 [0.82M[0.00 [626.81 -0.778 -D.45M [12.07%
[03.26% [1.33 -0.69M B07.57 F0loo [10.13 5900 [0.88M F0loo 474.53 -o[61M -10:26M [12.65%
[14.08% l0.94 -057M895.99 [0.00 [0.09 6000 [-0:92H[0.00 [852.46 -0.48H -10:86M [13.28%
[15.04% l0.70 -0.480815.88 [0.00 |0.07 6100 [-0.95M[0D.00 [254.19 -0.354
[16.15% |0.55 -0.43M261.60 [10.00 |0.05 6200 [-0.96M//0.00 [93.14 -0.294 [11.68N [14.61%
[i7.44% |0.46 -0.418 227.81 [l0.00 | 0.04 6300 [-0.97M[0.00 [144.23 -0.221 11981 [15.28%
[08.82% |0.41 -0.40M[205.90 [10.00 |0.04 6400 [-0:98M[0.00 M22.21 -0.200 F12:281 [16.37%
[20.12% |0.36 -0.38W [186.43 [10.00 | 0.03 6500 [-0:98M | 0.00 [102.04 -0.18[ 1246l A7.33%
[20.00% |0.24 -0.274/31.05 [ 0.00 | 0.02 6600 [-1.00M| 0.00 |31.13 -0.05 |[-12:780 [15.39%
[19.99% |0.16 -0.19[[91.68 | 0.00 | 0.01 6700
[19.93% /0.10 -0.13[1161.63 | 0.00 | 0.01 6800
[20.15%10.07 -0.09]]44.18 | 0.00 10.01 6900
[19.78%10.04 -0.05|/25.44 | 0.00 | 0.00 7000
[20.82%10.03 -0.051/24.41 | 0.00 | 0.00 7100
[21.84%10.03 -0.051/23.49 | 0.00 | 0.00 7200
[22:849%10.03 -0.05|/22.65 | 0.00 | 0.00 7300
[23.82%10.03 -0.05|/21.90 | 0.00 | 0.00 = 7400
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1. MJASAHTERH

FEoE A2 MKEM KR 0%

| 4237 | 1663 0.2405
| 3910 | 2171 0.1906
| 6838 | 3815 0.14
[17951 [116582 0.0948
33640 [[63447 0.0522
0.0222
79373 1 168555 0.0063
53796 [40454 0.002
F42808 [l18598 0.001
39851 | 6933 0.0004
F25749 | 3005 0.0002
F30233 | 1528 0.0002

-6.05
-7.21
-12.28
-14.59
-22.09
-32.73
-51.54
-51.22
-37.50
-42.86
-33.33
0.00

5A &4

WMATRAN>F wRakig () HEH BRRE HEE

2.45
2.50
2.55
2.60
2.65
2.70
2.75
2.80
2.85
2.90
2.95
3.00

-50.00
-37.50
-45.00
-19.05
-5.26
13.38
14.96
10.89
9.83
7.69
4.24
4.24

0.0003 | 5580 [84741
0.0005 | 4192 [27091
0.0011 [ 8034 27981
0.0034 [23963
0.0108 45403
0.0305
0.0653 126894
0.11 [30844 [14481
0.1598 || 7790 [h0034
021 | 1926 [l 7184

0.2554 | 1572 | 2456

0.3075 | 743 | 2299
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2. S50ETF#34CPR

44 Call Vol | Put Vol | Vol | CPR(Vol) | Call Ol | Put Ol 0l CPR(O1)
5A45% 345089 284860 [629949 1.21 411453 | 312052 | 723505 1.32

6 &% 161748 125332 |[287080 1.29 436975 | 245174 | 682149 1.78
ALY 17359 11737 | 29096 1.48 134074 | 73802 | 207876 1.82
127 &4 5328 5730 11058 0.93 19388 22602 | 41990 0.86

LE 529524 427659 |957183 1.24 1001890 | 653630 | 2E+06 1.53

3. LA A& %Greeks

50464
1V Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
[85.20% [0.00] 0.00M[D.02 [0.49 F097 | 2.45 -0.011/ 022 |0.01 0.00[ 0.00!27.89%
[29.06% [0:.00/ 0.00M[0.03 [0.72 F096 | 250 -0.02|l0.46 [0.02 0.00[ 0.00!24:73%
[20.57% [0:00] 0.00[[0.03 [0.93 F0.97 | 255 -0.03 |[0.97 [0.03 0.000 0.00|20.92%
[22.08% [0.00/ O.00M [0.08 F2lk1 F0.86] 2.60 -0.10[F246 [0.b7 0.00M 0.00] [A8.:81%
[19.04% [0.00 [0.00M [0.13] F4.73| F0.71 265 -0.274F5.08 [0:12 [0.00M 0.00d £7.15%

[18.06% [0.00 [0:.00M [0:15 0577 |Fok4 270 -o57M F6.39 |10.15 | [0.00M 0.000 [16.26%
[7.20% [0.00 o[cOM [0.10 F2.03 [lo.18 2.75 [0.85MF4.04 [0.09 0.008 0.000 [15.06%

[18.81% l0.00 0.00M[0.05 F1.78 |0.07 2.80 [-1.00M 0.01 0.00 0.00 [0.000[7.50%
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