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2. BHBMKCPR

A4 Call Vol | Put Vol | Vol CPR(Vol) | Call 0Ol | Put Ol 0l CPR(0I)
M1807. DCE 4688 3258 7946 1.44 19930 14522 | 34452 1.37
M1808. DCE 74 284 358 0.26 2710 2596 5306 1.04
M1809. DCE 9380 8714 18094 1.08 112168 117824 (229992 0.95
M1811. DCE 8 0 8 2044 2454 4498 0.83
M1812. DCE 0 0 0 1530 1218 2748 1.26
M1901. DCE 852 2324 3176 0.37 16016 28438 | 44454 0.56
M1903. DCE 0 88 88 468 1598 2066 0.29

LB 15002 14668 29670 1.02 154866 168650 (323516 0.92

3. B2 ¥R Greeks
M1809. DCE

IV Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
[80.88% 6.60] -0.291 [2135.05 [10.00 2400 -0.01 11 0.00 |35.97 -0.06| -0.07122.43%
-- -0.294 [146.42 [0.00 2450 -0.01]l0.00 [60.66 -0.10[ -0.13|

BRAEE

-0.3[ [163.33 [0.00 2500 -0.02 |[lo.00 [I83.10 -0.13[ -0.19|22:84%
7.09% -0.300 [185.52 [0.00 2550 -0.03 [[l0.00 [12.56 -0.18[ -0.28|22.74%
-0.30M [216.55 [0.00 2600 -0.04 |[D.00 [53.47 -0.241 -0.41|22:91%
5.73% -0.448 251.04 FG.00 F092 | 2650 -0.06[F0.00 [196.49 -0.318 -0.56|[22:83%
5.34% [6:87] -0.51M 29452 Foloo F0.90 1 2700 -0.08[F0.00 [249.60 -0.39M -0.76]22:95%
4.95% -0.588 841.21 F0.00 2750 -0.10[IF0loo [B04.67 -0.488 -1.00] [22.94%
4.65% [6.67] -0[66M 891l61 F0.00 2800 -0.13[F0.00 [862.80 -057M -1.28] [22:93%
124.37% [6.51] -0.72M [443.18 2850 -0.160F0.00 #421h4 -0l66M -1.601122.86%
-0.82M [496.06 2900 -0.204F0.00 [478.88 -0.75M -1.971122.82%
124.15% [6.05 0.00 2950 -0.244[F0.00 533.05 0.83W -2.38122.76%
ro.o7d m 0.00/ F0.71 3000 -0.2BHF0.00] (001 -2.881 22.74%
123.94% 5.4 ---- 3050 -o:ﬂ-- [-0.978 -3.921 122.74%
-/o ) [-1.078 656.27| F0.00 | F0.62 3100 -0.38H [0.00 | 1654.44] [-1.02M -3.83l [22.65%
123.81% - [-1.70M [675.71 F0.00 |F0.57 3150 -0.43M [0.00 | -4.870 122.63%

123.76% 434 IZ-IBZ 3200 -0[48M F0:00 |[685.11/[-1.06M -4/920 [22.59%
[23.72% 13.96 [-1.01M 684.02| §0.00 | F0.47 3250 -0.53M M0.00 | 683.44| [-T.050 -5[47 [22.48%
[23.63% [3.58 [-1.00M [673.14 [0.00 |F0M42 3300 -0.58M [0.00 | 670.86/ [-1.08M -4.02 [22.44%
[23.64% B.21 [-1.06M 653.42 P0.00 | F0I38 3350 -D.63M M0.00 | 648.06 [-0.990 -6.561 22.34%
[23.56% [2ls5 [1.01M [625.40 F0.00 | F0.33 3400 [0.68M F0.00 | 615.95 F0.94H -7.090 22.19%
123556 [2/51 F0.29 3450
[2350% [2.19 [0:89M B51.55 F0.000 [0.25 3500 [-0:76M F0.00 -0.790
123500 .90 -0:82M 508.95 [0.22 3550 47893 -0.718
23500 [1.63  -0.75M 464.45 [0.19 3600 [-0:87M[0.00 422.89 -o[62M [-9:0M [21.36%
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&% Call Vol | Put Vol | Vol | CPR(Vol) | Call OI [ Put 01 [ 01 | cPR(OI)
SR807. CZC 286 326 612 0.88 3856 2460 | 6316 1.57
SR809.CZC| 7062 5740 12802 1.23 83730 | 36014 [119744| 2.32
SR811. CZC 42 6 48 7 4214 3544 | 7758 1.19
SR901.CZC| 1440 238 1678 6.05 24994 6636 |31630| 3.77
SR903. CZC 0 40 40 1182 882 | 2064 1.34
SR905. CZC 56 112 168 05 2574 1992 | 4566 1.29
SR907. CZC 0 0 0 706 386 | 1092 1.83

L% 8886 6462 15348 1.38 121256 | 51914 (173170 2.34
3. aEHMRGreeks

SR809. CZC

v Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
[12.21% [@1.88] -0.221[235.47 [D.00 4900 -0.06 |F0.00 [333.85 -0.36M -0.88 |[3.97%
12.23% [A1.60/ -0.38M[398.00 F0.00 F0.92 | 5000 -0.10[F0lo0 [466.98 -0.498 -1.37 |[3.39%
[12.13% [@1.05] -056M [591/30 F0.00 F0.87| 5100 -0.15[F0.00 [630/84 -0[63M -2.10[ H2.87%
[i2.16% [10.13 -0.76M [801.05 F0.00 FO.79] 5200 -0.270F0.00 [818.9% -D:81M -3.20[ [2.65%
[@2.17% 891 [0.98M 976.25/ [F0.00 | F0.68 5300 -0.3pHF0.00| [981.02] FO.96M -4.61H [12.48%
[12.30% [7.47 [-1.04M 1078.90| F0.00 |F0.57 5400 -0.43810.00 |1079.29! [-1. -6.26M [12.53%
[12.49% [5.97 [-1.06M 1087.52| F0.00 |F0.#5 5500 -0[55M F0.00 |[2087.78|[-1.07M -7.99M [12.63%
[12.81% [4le0 [-1.04M 101356 F0.00| F0.35 5600 -0.65M M0.00 | [@014.95 0610 12.91%
[13.28% [3.46 [0.02M 891.22 [0.00 [0.26 5700 -D.74MF0.00 [891.22 [0.92M -11.08 [13.28%
[1384% [2.58 -0:82M 754.73 F0.00 [0.19 5800 [0:83MF0.00 [751.80 -D.81M -1P.260 3.77%
[@4.48% [[1.93 -0.70M [624]73 F0.00 [l0.14 5900 [0.86M F0.00 [616/27 -(.69M -13:000 14.27%
[15.16% [11.47 -o[61M [517.39 Foloo [lo.11 6000 [0:89MFoloo [50i.16 -0/58M -13:880 [14.87%
[589% l1.14 -0.53M[427.73 [0.00 [0.09 6100 [-0.92MF0.00 [408.29 -0.50M -{47420 [15.58%
[16.93% 10.94 -0.490[870.01 [0.00 [0.07 6200 [-0:94M[0.00 [341.48 -0.420 -14.900 [16.36%
[@791%10.78 -0.45M[822.05 [0.00 |0.06 6300 [-0.95Mf0.00 [283.30 -0.38H -15:380 [17.08%
[19.07% | 0.69 -0.43W[201.26 [10.00 |0.05 6400 [-0:.96M[0.00 [251.70 -0.36M -[5:680 [8.15%
20.13% | 0.61 -0.41M[262.94 [10.00 | 0.05 6500 [-0.96M[0.00 [222.37 -0.38W {1608 [9.10%
2151% | 057 -0.420[251.48 [10.00 |0.04 6600 [-0.07M[0.00 [203.63 -0.324
2264%|0.52 -0.41M[234.25 [l0.00 |0.04 6700 [-007M[o0.00 [186.39 -0.31H
2272% | 0.40 -0.3BM[187.47 [0.00 | 0.03 6800 [-0:98M[0.00 [141.93 -0.241
2271% | 0.30 -0.264[146.14 [0.00 | 002 6900 [-0.98M|0.00 [104.52 -0.17[ 1732 21.11%
22:67% | 0.22 -0.200[1111.63 |0.00 | 0.02 7000 [-0:98M| 0.00 |76.30 -0.13[ F17:64l 21.06%
2271%0.16 -0.15[85.87 |0.00 | 001 7100 [-0:99M| 0.00 | 7359 -0.13[ F17:900 [22:09%
2231%10.10 -0.10[158.08 | 0.00 | 001 7200 [-0.99M| 0.00 | 71.14 -0.13[ 1876l 23.09%
[22.24%10.07 -0.071| 41.95 |0.00 1001 7300 [-0.99M| 0.00 [68.92 -0.13[1[-18742 [24.07%
[23.15% 1 0.07 -0.07]| 40.66 | 0.00 |001 7400 [-0.99M| 0.00 | 66.88 -0.13[[-18767 25.03%
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HeE® RXE
| 1325 | 1004
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L& iy
0.2673
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Rkt (%)
28.51
38.16
55.56
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-18.21
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-10.48

KEHN mXE HLE
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0.132 [l 7230 [ 2973
0.1814 | 4683 | 1697
0.2296 | 871 | 1340
0.2816 | 960 | 620
0.3797 [ 6829 [l 3878
0.4886 | 4574 | 3406
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2. S0ETF##CPR

A4 Call Vol | Put Vol Vol CPR(Vol) | Call 0Ol | Put Ol 0l CPR(01)
4R A7y| 399389 | 279396 | 678785 1.43 356535 | 172391 [ 528926 2.07
50 4% | 338632 | 288028 |626660 1.18 264279 | 225547 | 489826 | 1.17
6A 4% | 55766 39472 | 95238 1.41 274144 | 114437 | 388581 2.4
9 & | 21028 13758 | 34786 1.53 102888 | 59269 |[162157| 1.74

L 814815 | 620654 | 1E+06 1.31 097846 | 571644 | 2E+06 1.75
3. AL %4Greeks

4764

v Rho Theta Vega Gamma Delta C<K>P Delta Gamma Vega Theta Rho v
[80.00% [0.00/ 0.00 0.00 0.00 F2L00 | 245 0.00 11 0.09 |0.00 0.00 | 0.001/43.13%
[15.00% [0.00/ 0.00 0.00 0.00 250 0.00 1l 0.13 [0.00 0.00 | 0.00185.47%
[15.00% [0.00/] 0.00 0.00 0.00 FL00 | 255 -0.011/0.31 |0.01 0.00[ 0.00180.00%
[15.00% [0:.00/ 0.00 110.00 | 0.04 260 -0.011l067 J0.00 0.00[ 0.00!22.97%
[1750% [0.00/ 0.00 0.00 | 0.02 FL00 | 265 -0.08[F305 [0l04 0.008 0.00][20.63%
[17.67% [0.00 [0:00M [0:09 | ¥8'50 |F0.67 2.70 -0.3HF8:24 |[0:09 | [0:00M o.00d [8!34%
[18.19% [0.00 [0.00M [0:07 B7.02] [0.24 275 -O7#P714| 007 0.00M o[0dl E7/52%
[18.75% |0.00 0.000[0.02 [1.83 | 004 280 [-098M[2.44 [003 o0.00M 0.000 22.27%
[24138%10.00 0.00[d00.01 |0.64 | 001 285 [-1.00M| 0.02 0.00 0.00 D.00N15.00%
[80.27%10.00 0.00[10.01 | 031 1001 290 0.00 0.00 0.00 [D.00M15.00%
B7.11%10.00 0.001/0.00 | 0.21 |0.01 295 [-10GM 0.00 0.00 0.00 [D:00015.00%
43.67%10.00 0.00[/0.00 | 0.16 10.01  3.00 0.01 0.00 0.00 |[0:000B80.00%
B6.25% 10.00 0.001/0.00 | 0.10 |10.00 3.10 [-I06M 0.00 0.00 0.00 [0:000 [80.00%
[63.91% 0.00 0.00 [/0.00 1 0.05 |0.00 3.20 0.00 0.00 0.00 [0:000[30.00%
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4. SO0ETF#AA k30 %

B 11: A% Volatility smiles
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B 13: 50ETF J & #h & 5% (20HV)

B 12: A3 34 Volatility smiles
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B 14: 50ETF B £k sh & (20HV)
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