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1. Long Call
2. Short Call
3. Long Put
4. Short Put
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C*H"3226.4293.223.92.58.4% 

#É#-à1614.8602.85.79.128.2% 

#Í-î317.7237.24.53.17.7% 

ÎAEÄK110.98.80.80.06.3% 

+)#Êà120.825.80.30.5(48.7%)

ðIÜ40.64.10.40.3(27.5%)

#D#-Ä90.63.40.60.032.8% 

C*H"51,744.479,152.01,357.2387.218.6% 

#É#-à31,266.589,397.5765.9500.510.8% 

#Í-î6542.523,542.0258.6284.0(17.9%)

Ã#Íî129.0281.629.00.0(31.9%)

#ČÊî12.214.02.20.0(5.3%)
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 ËPD#9D íç)" JÄ ĝDLIāD íç)"13.2 31.2 131.6 174.5 70.8 14.0 40.3 6.7 6.7 9.7
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è@Lî qAÄ íç)" JÄ ÎÅ-ċ Ďě*Ì č"ç)"

(#EċJě#É ĝě")"(?#E8" ÎEĜć
 #Ì JA0#Ā
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̼çK)̻

 íç)"
ËPD#9D
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Jě#É ĝě")"(*, JÄ*,̼̻͋#Ì JA0#Ā

*, JÄ*,̼̻͌C*H"̼͍̻#Í@( ĝÌ"ã íç)"
̼è@Lî qAÄ̻

 #Ì JA0#Ā
ĝÌ"ã íç)"

#Å1āò͍͊͌#Å1Ā5,8001163.6824,6825,88225.6% 71.70.45500510% 

#Å1āò͍͊͋#Å1Ā5,3001165.61704,6825,47016.8% 32.20.54658287% 

č"LÍò͋͌͊͏č"LÌ20,0001987.412418,38620,1249.5% 162.30.27300142% 

#D#-Åò͎͊͐#D#-Ä11,000144168.499711,61011,9973.3 % 12.00.802,070108% 

)#Ýò͋͌͊͏Ë)#ÝÌK2,200219.0292,1012,2296.1% 76.90.4159102% 

(1) *, JÄ*, ̾ )#ĜÍà" ÎEĜć ͆ ?#E8" ÎEĜć̼Î," G®ïċ õ#&@ ËPD#9D (èD)#ý̻̽
(2)*, JÄ*, #Ì JA0#Ā ͈̼̾͋ Jě#É ĝě")"( ÎEĜć ͉*, JÄ*, ÎEĜć̻
(3)C*H" ̾ )#ĜÍà" ÎEĜć ͉*, JÄ*, ÎEĜć

®ċ" G®î õ#&@ č#DLÌ čLĜAĜD qě ç" *ÍïĜÄ ËPD#9D íç)" #Ä ĝě#H(#Eċ #IČÌ̽
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*, JÄ*,C*H"#Í@( ĝÌ"ã íç)"
̼è@Lî qAÄ̻

 #Ì JA0#Ā
ĝÌ"ã íç)"

#Í-ò͋͌͌͊#Í-î1,6121434.321,1331,61442% 807.00.000(100%)

#Í-ò͓͋͌͋#Í-î1,512143.411,1331,51334% 1,513.00.000(100%)

#Í-ò͋͌͋͒#Í-î1,4121410.921,1331,41425% 707.00.000(100%)

#Í-ò͍͍͌͊#Í-î1,900772.041,1331,90468% 476.00.000(100%)

#Í-ò͍͌͊͌#Í-î1,800773.751,1331,80559% 361.00.000(99%)
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(1) *, JÄ*, ̾ )#ĜÍà" ÎEĜć͈ ?#E8" ÎEĜć̼Î," G®ïċ õ#&@ ËPD#9D (èD)#ý̻̽

®ċ" G®î õ#&@ č#DLÌ čLĜAĜD qě ç" *ÍïĜÄ ËPD#9D íç)" #Ä ĝě#H(#Eċ #IČÌ̽

è@Lî qAÄ íç)" JÄ ÎÅ-ċ Ďě*Ì č"*s

(#EċJě#É ĝě")"(?#E8" ÎEĜć
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̼çK)̻
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Jě#É ĝě")"(*, JÄ*,Ì JA0#Ā #

*, JÄ*,C*H"#Í@( ĝÌ"ã íç)"
̼è@Lî qAÄ̻

 #Ì JA0#Ā
ĝÌ"ã íç)"

Ã#Í4͊͌͊͑Ã#Íî11,0007029.01,03510,0609,965(1%)9.6-0.59705(31.9%)

#Í-4͋͌͋͏#Í-î1,11214283.8161,1331,096(3.3 %)68.5-0.2912(24.2%)

#Í-4͋͌͋͐#Í-î1,21214213.3811,1331,131(0.2%)14.0-0.8271(13.0%)

#Ê-4͍͋͌͌#É#-à3,0002812.96002,3692,4001.3% 4.0-0.98561(6.5%)

#Čï4͋͌͊͐#ČÊî9,00072.21,2007,8007,8000.0% 6.5-0.991,136(5.3%)

è@Lî qAÄ íç)" JÄ ÎÅ-ċ Ďě*Ì č"ç)"
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*, JÄ*,̼̻͌C*H"̼͍̻#Í@( ĝÌ"ã íç)"
̼è@Lî qAÄ̻

 #Ì JA0#Ā
ĝÌ"ã íç)"

C*I4͍͋͌͌C*H"18,00028341.211720,42017,883(12%)152.8-0.1216844.0% 

C*I4͎͋͌͌C*H"20,0002846.050720,42019,493(5%)38.4-0.3468134.3 % 

#Ê-4͓͋͌͋#É#-à2,20028500.5182,3692,182(8%)121.2-0.152013.7% 

C*I4͋͌͌͏C*H"22,000281,327.21,54420,42020,4560% 13.2-0.621,72711.9% 

#Ê-4͋͌͌͊#É#-à2,40028753.0762,3692,324(1.9%)30.6-0.44839.3% 
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462

460

401

390

č
#
D
L
Ì
 
(
)
#
Ĝ
A
Ĝ
D

ç#Ä Ě#H ÎĜ9ćLD íç)"

 (#Eċ qĜþāÌ JÄ ç#Ä Ě#H ÎĜ9ćLD͈®ě*à )#ĜÍà"
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(#Eċ
 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
 ?#E8" ÎEĜć̼?#ě)̻

#Ê-ò͋͌͌͌
͌͒
͌͒͊͊

#Í-ò͋͌͌͊
͎͋
͋͐͋͌

C*Iò͋͌͌͏
͌͒
͌͌͊͊͊

#Í-ò͋͌͋͐
͎͋
͋͌͋͌

#Ê-ò͓͋͌͋
͌͒
͌͌͊͊

(21,579.3)

(20,130.2)

(14,051.4)

(13,258.7)

(11,576.6)

č
#
D
L
Ì
 
č
L
Ĝ
A
Ĝ
D

Ě)#Ü çK) )( G®î JÍ-Ä Ě#H ÎĜ9ćLD Ďě*ÍïĜÄ

#Í-ò͌͊͌͐
͑͑
͋͌͊͊

#Ê-ò͋͌͌͋
͌͒
͌͐͊͊

#Ê-ò͋͌͌͊
͌͒
͎͌͊͊

C*Iò͍͊͊͐
͓͋͋
͌͊͊͊͊

#Í-ò͌͊͌͑
͑͑
͍͋͊͊

37,989

32,625

22,918

8,152

4,816
č
#
D
L
Ì
 
č
L
Ĝ
A
Ĝ
D

Ě)#Ü çK) )( G®î ç#Ä Ě#H ÎĜ9ćLD Ďě*ÍïĜÄ
(#Eċ

 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
 ?#E8" ÎEĜć̼?#ě)̻

(#Eċ
 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
 ?#E8" ÎEĜć̼?#ě)̻



#Í-4͋͌͋͏
͎͋
͋͋͋͌

(Lá4͋͌͋͑
͑
͎͌͊͊

C*I4͍͋͌͌
͌͒
͋͒͊͊͊

C*I4͋͌͌͏
͌͒
͌͌͊͊͊

(Lá4͋͌͋͒
͑
͌͐͊͊

#Ê-4͓͋͌͋
͌͒
͌͌͊͊

#Í-4͋͌͋͐
͎͋
͋͌͋͌

#Ê-4͋͌͌͊
͌͒
͎͌͊͊

ÛLE4͎͋͌
͍͋͊
͋͒͏͊͊

Ďě*Ā#&4͍͋͊
͋͊͌
͎͓͐͒

393

290

222

179

127

77

37

30

28

25

č
#
D
L
Ì
 
(
)
#
Ĝ
A
Ĝ
D

ç#Ä Ě#H ÎĜ9ćLD íç)"

 (#Eċ qĜþāÌ JÄ ç#Ä Ě#H ÎĜ9ćLD͈íK*Ā )#ĜÍà"
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C*I4͍͋͌͌
͌͒
͋͒͊͊͊

#Ê-4͓͋͌͋
͌͒
͌͌͊͊

#Ê-4͋͌͌͊
͌͒
͎͌͊͊

C*I4͎͋͌͌
͌͒
͌͊͊͊͊

Ã#Í4͊͌͊͑
͑͊
͋͋͊͊͊

36,279.0

9,813.3

751.9

670.0

253.0
č
#
D
L
Ì
 
č
L
Ĝ
A
Ĝ
D

Ě)#Ü çK) )( G®î ç#Ä Ě#H ÎĜ9ćLD Ďě*ÍïĜÄ
(#Eċ

 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
 ?#E8" ÎEĜć̼?#ě)̻

(#Eċ
 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
 ?#E8" ÎEĜć̼?#ě)̻

C*I4͋͌͌͏
͌͒
͌͌͊͊͊

#Í-4͋͌͋͐
͎͋
͋͌͋͌

#Í-4͋͌͋͏
͎͋
͋͋͋͌

#Í-4͋͌͋͑
͎͋
͍͋͋͌

#Í-4͋͌͋͌
͎͋
͒͋͌

(2,151.6)

(2,096.4)

(677.8)

(215.8)

(101.0)

č
#
D
L
Ì
 
č
L
Ĝ
A
Ĝ
D

Ě)#Ü çK) )( G®î JÍ-Ä Ě#H ÎĜ9ćLD Ďě*ÍïĜÄ
(#Eċ

 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
 ?#E8" ÎEĜć̼?#ě)̻



Pāò͋͋͒͏
͊
͐͊͊͊

ÎAEò͋͋͏͑
͊
͍͌͌͑

#Ê-ò͎͋͌͌
͌͒
͍͌͏͊

čçK FIò͎͋͋͊
͎
͎͋͊͊͊

)#Ýò͋͌͊͏
͌͋
͌͌͊͊

(93.8%)

(91.8%)

(63.6%)

(54.2%)

(51.2%)

#Í-ò͋͌͌͊
͎͋
͋͐͋͌

#Í-ò͓͋͌͋
͎͋
͋͏͋͌

#Í-ò͍͌͊͌
͑͑
͋͒͊͊

#D#-Åò͌͊͊
͒͒
͑͏͊͊

C*Iò͌͊͊͒
͓͋
͎͌͊͊͊

100.0%

100.0%

20.0%

16.8%

14.7%

ÎEĜć Ë"*̸ûÌ Ďě*ÍïĜÄ̼̻͋

11

íK*Ā )#ĜÍà"

®ě*à )#ĜÍà"
(#Eċ

 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
?#E8" ÎEĜć

(#Eċ
 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
?#E8" ÎEĜć

̼̻͋®ċ" G®î õ#&@ z®ČÍ-H č#DLÌ čLĜAĜD qě ç" ðĜÄ ĝÌPD#9D íç)" Ě")"( Ě)#Ü çK) JÄ ĝIÍČD ĝÌPD#9D )K( ĝ4 Jý ĝě#H("()"*ć #IČÌ̽

Ã#Í4͊͌͊͑
͑͊
͋͋͊͊͊

C*I4͋͌͌͐
͌͒
͎͌͊͊͊

#Í-4͋͌͋͏
͎͋
͋͋͋͌

#Ê-4͋͌͌͊
͌͒
͎͌͊͊

#Í-4͋͌͋͑
͎͋
͍͋͋͌

37.5 %

15.3%

14.3%

11.1%

6.4%

(#Eċ
 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
?#E8" ÎEĜć
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