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1فروش راهبرد فروش پروانه ای اختیار
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 č#ěç )( ËPD#9D íç)" (L, )( ËPD#9D íç)"  ĝÌ"ã íç)" #Ì JA0#Ā 2à#î̼Î,") ÎE, )L&D̻

ËPD#9D íç)" +#," *Ä è@Lî qAÄ íç)" #Ä )#ĜÍà" *H ÎEĜć B0"LĀ čKçLD ĎĜtċ#ĜD̼ Ě#H G("( JÄ 3LÄ*D ĝ5à )"(LEċSmoothÎ," G®î̻̽ : شاخص فاصله تا ارزش ذاتی( 1)
ě*à )#ĜÍà"̼ ?#E8" ÎEĜć ͗Jě#É ĝě")"( ÎEĜć̻ íK*Ā )#ĜÍà" z̼ ?#E8" ÎEĜć ͕Jě#É ĝě")"( ÎEĜć̻® : قرارداد در سود( 2)
ě*à )#ĜÍà"̼ ?#E8" ÎEĜć ͕Jě#É ĝě")"( ÎEĜć̻ íK*Ā )#ĜÍà" z̼ ?#E8" ÎEĜć ͗Jě#É ĝě")"( ÎEĜć̻® : قرارداد در زیان( 3)
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C*H"3373.21,865.97.965.2(30.6%)

K)(Là2217.41,135.35.811.5(0.4%)

#É#-à109.0350.90.88.2(27.6%)

#Í-î254.9294.40.24.7(38.5 %)

č"LÌ163.028.92.20.8(11.0%)

+#,¿32.914.42.80.1(6.8%)

#D#-Ä60.910.50.80.0107.0% 

C*H"1421,693.8262,801.320,272.51,421.3(10.3%)

K)(Là62,421.542,503.22,277.5143.9(12.3%)

#Í-î61,931.78,134.51,931.70.0(11.2%)

ÃKã387.51,575.187.40.1(45.6%)

ÛLD161.8117.661.80.01.8% 

#É#-à333.62,191.73.030.6(82.8%)

č")(Là320.6251.120.50.10.3% 
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(روز)فاصله تا سررسید 
(ریال)قیمت اعمال 
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(روز)فاصله تا سررسید 
(ریال)قیمت اعمال 



è@Lî qAÄ íç)" #Ì ®ě*à )#ĜÍà" Ě#IÄ JA0#Ā
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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)"

#D#-Åò͎͑͊#D#-Ä12,00012543.314411,32012,1447.3% 84.30.651,218746% 

(Láò͍͍͊͒K)(Là2,8002126.422,6642,8025.2% 1,401.00.136220% 

#D#-Åò͍͑͊#D#-Ä11,00012563.858011,32011,5802.3% 20.00.801,806211% 

#D#-Åò͑͊͌#D#-Ä10,000125443.41,21811,32011,218(0.90%)9.20.912,525107% 

C*Iò͓͐͊͋C*H"22,00011482.171618,83022,71620.6% 31.70.451,15461% 

ĜÍà" ÎEĜć ͆ ?#E8" ÎEĜć̼Î," G®ïċ õ#&@ ËPD#9D (èD)#ý̻̽#( : سربه سر (1)
Jě#É ĝě")"( ÎEĜć ͉*, JÄ*, ÎEĜć̻ ̼͈͋: فاصله تا سربه سر(2)
ĜÍà" ÎEĜć ͉*, JÄ*, ÎEĜć#( : اهرم(3)

®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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*, JÄ*,C*H"#Í@( ĝÌ"ã íç)"
̼è@Lî qAÄ̻

 #Ì JA0#Ā
ĝÌ"ã íç)"

#Í-ò͍͊͋͑#Í-î1,20025.819751,20123% 1,201.00.000(100%)

ÃKäò͍͍͎͊ÃKã637161.3139663861% 638.00.000(100%)

(Láò͍͊͒͏K)(Là3,250214.412,6643,25122% 3,251.00.000(100%)

C*Iò͍͊͋͊C*H"28,000165.82318,83028,02349% 1,218.40.000(100%)

#Í-ò͍͊͋͐#Í-î1,100210.119751,10113% 1,101.00.000(100%)
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ĜÍà" ÎEĜć͈ ?#E8" ÎEĜć̼Î," G®ïċ õ#&@ ËPD#9D (èD)#ý̻̽#( : سربه سر (1)

®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
 #Ì JA0#Ā
®Ĝ,)*,

̼çK)̻

ËPD#9D íç)"
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)#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)"

#Ê-4͎͊͊͊#É#-à1,9004414.2262,2691,874(17.4%)72.1-0.022(92.9%)

#Ê-4͎͊͊͋#É#-à2,0004416.4412,2691,959(13.7%)47.8-0.066(85.1%)

C*I4͎͊͊͊C*H"14,000511.12118,83013,979(25.8%)665.70.003(83.3 %)

C*I4͍͎͊͊C*H"16,000161.02218,83015,978(15.1%)726.3-0.015(76.2%)

C*I4͎͊͊͌C*H"16,000516.310818,83015,892(15.6%)147.1-0.0557(46.8%)

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)"

Ď̹K*4͎͊͐Ď̹K)12,000551.470010,28611,30010% 16.1-0.911,17167.3% 

Ď̹K*4͎͊͑Ď̹K)13,000552.81,26410,28611,73614.1% 9.3-0.992,09665.8% 

č"*4͏͊͊͏č")(Là11,000861.38509,13010,15011.2% 11.9-0.681,32756.1% 

C*I4͎͊͊͐C*H"24,0005112.03,00118,83020,99911.5% 7.0-0.924,17839.2% 

C*I4͏͊͊͌C*H"16,000862.28518,83015,915(15.5%)187.2-0.0711535.8 % 
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