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1. Long Call Butterfly
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C*H"3028.0384.623.64.40.6% 

K)(Là2122.6661.116.66.0(4.9%)

#É#-à1916.2826.311.24.9(4.4%)

#Í-î265.7226.43.52.2(20.2%)

č"LÌ164.736.33.51.2(9.0%)

č")(Là43.118.92.30.9(7.8%)

Ã#Íî122.422.60.71.6(10.6%)

C*H"43,120.9140,958.01,256.11,864.72.7% 

K)(Là5592.723,775.5139.0453.7(16.8%)

#Í-î4245.73,486.8233.812.0(19.1%)

#É#-à2195.215,749.9116.678.6(2.5%)

č")(Là129.9623.60.029.9(40.5%)

íç)"113.0227.013.00.0(41.0%)

(OLĀ10.815.30.80.013.8% 
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ËPD#9D íç)" JÄ ĝDLIāD íç)"6.5 15.8 20.6 13.3 26.8 40.0 90.1 8.3 4.3 118.3
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è@Lî qAÄ íç)" JÄ ÎÅ-ċ Ďě*Ì č"ç)"

(#EċJě#É ĝě")"(?#E8" ÎEĜć
 #Ì JA0#Ā
®Ĝ,)*,

̼çK)̻

 íç)"
ËPD#9D

̼č#DLÌ čLĜAĜD̻

 ÎEĜć
)#ĜÍà"

 ÎEĜć
Jě#É ĝě")"(*, JÄ*,̼̻͋#Ì JA0#Ā

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

 #Ì JA0#Ā
ĝÌ"ã íç)"

#Å1āò͍͊͊#Å1Ā4,100332.7903,9284,1906.7% 46.60.50238164% 

#Å1āò͏͊͏#Å1Ā4,0009678.02603,9284,2608.5% 16.40.64562116% 

#D#-Åò͌͊͑#D#-Ä12,000538.361913,10012,619(3.7%)20.40.981,16588% 

C*Iò͌͊͊͒C*H"24,0008267.010622,61024,1066.62% 227.40.2319584% 

č#D*þò͍͊͌č#D*;1,198159.8561,2371,2541.4% 22.40.698653% 

(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)"

#Ê-ò͎͊͋͋#É#-à4,500641.4142,7044,51467% 322.40.000(100%)

#Ê-ò͓͌͊͊#É#-à3,250835.822,7043,25220% 1,626.00.000(99%)

#Ê-ò͎͊͋͊#É#-à4,000642.1212,7044,02149% 191.50.011(96%)

č"LÍò͍͓͋č"LÌ28,0004032.66719,83328,06742% 418.90.015(93%)

#Í-ò͎͓͊͋#Í-î1,400572.0101,1081,41027% 141.00.031(89%)



è@Lî qAÄ íç)" #Ì íK*Ā )#ĜÍà" Ě#IÄ JA0#Ā

8
(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
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̼çK)̻

ËPD#9D íç)"
̼č#DLÌ čLĜAĜD̻

 ÎEĜć
)#ĜÍà"

 ÎEĜć
Jě#É ĝě")"(*, JÄ*,Ì JA0#Ā #

*, JÄ*,C*H"#Í@( ĝÌ"ã íç)"
̼è@Lî qAÄ̻

 #Ì JA0#Ā
ĝÌ"ã íç)"

C*I4͍͊͊͏C*H"18,000368.83922,61017,961(20.6%)460.5-0.0216(57.8%)

(Lá4͎͎͊͌K)(Là3,000502.51653,0772,835(7.9%)17.2-0.2875(54.5%)

í)#4͏͊͊͐íç)"20,0009913.01,08518,92018,915(0.0%)17.4-0.38641(41.0%)

č"*4͏͎͊͊č")(Là10,00010629.950810,5809,492(10.3%)18.7-0.21302(40.5%)

#Í-4͍͊͋͐#Í-î1,1002212.0231,1081,077(2.8%)46.8-0.3114(37.4%)

è@Lî qAÄ íç)" JÄ ÎÅ-ċ Ďě*Ì č"ç)"

(#EċJě#É ĝě")"(?#E8" ÎEĜć
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ËPD#9D
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)#ĜÍà"
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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)"

C*I4͍͊͊͐C*H"20,00036242.611322,61019,887(12%)176.0-0.1013318.1% 

C*I4͍͊͊͑C*H"22,000361,613.453122,61021,469(5.0%)40.4-0.295585.2% 

#Ê-4͌͊͊͑#É#-à2,8008116.6972,7042,703(0.0%)27.9-0.671014.6% 

C*I4͍͊͊͒C*H"24,000361,256.11,52422,61022,476(0.6%)14.7-0.561,479(2.9%)

(Lá4͍͊͒͏K)(Là3,25022139.01863,0773,064(0.4%)16.5-0.62176(5.5%)
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͌͌
͍͏͊͊

#Ê-ò͌͊͊͑
͒
͌͒͊͊

#Í-ò͍͊͋͑
͌͌
͋͌͊͊

C*Iò͍͊͊͑
͍͐
͌͌͊͊͊

(Láò͍͎͊͒
͌͌
͍͊͊͊

(Láò͍͊͒͏
͌͌
͍͌͏͊

#Ê-ò͌͊͊͐
͒
͌͐͊͊
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͌͒͊͊͊
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͋
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C*Iò͍͊͋͊
͍͐
͌͒͊͊͊

ÛLEò͎͎͊
͎͑
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(49,811.1)
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C*I4͍͊͊͒
͍͐
͎͌͊͊͊

#Í-4͍͊͋͑
͌͌
͋͌͊͊

C*I4͍͊͊͑
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2.3%

(#Eċ
 ®Ĝ,)*, #Ì JA0#Ā̼çK)̻
?#E8" ÎEĜć

(Lá4͍͍͊͒
͌͌
͌͒͊͊

(Lá4͍͊͒͏
͌͌
͍͌͏͊

C*I4͍͊͊͏
͍͐
͋͒͊͊͊

C*I4͍͊͊͐
͍͐
͌͊͊͊͊

(33.3 %)

(8.7%)

(7.5%)
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