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535.5
440.5
361.5
279.0
208.0
142.0
96.0
60.0
39.0
26.0
19.0
12.5
8.0

0.0 0.00%
0.0 0.00%
0.0 0.00%
0.0 0.00%
0.0 0.00%
26.5 521%
21.0 5.01%
27.5 8.23%
24.0 9.41%
23.012.43%
15.512.25%
14.017.07%
8.015.38%
6.018.18%
4.018.18%
4.026.67%
1.513.64%
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20
20
40
25
581
895
290
1202
422
775
475
170

70 0.00%

78 0.00%
212 0.00%
428 0.00%
596 0.00%
536 15.65%
567 15.43%
880 14.89%
1079 13.94%
2231 13.27%
3141 12.49%
1.575 12.28%
3679 12.35%
1.25 12.37%
5143 12.97%
8210 13.72%
3547 14.16%
1360 14.51%

IV EKERNE HV60
0.00% 12.00%
0.00% 12.00%
0.00% 12.00%
0.00% 12.00%
0.00% 12.00%

-0.64% 12.00%
2.73% 12.00%
2.88% 12.00%
2.22% 12.00%
2.78% 12.00%
0.15% 12.00%

-0.75% 12.00%

-0.67% 12.00%

-1.96% 12.00%

-1.07% 12.00%
1.00% 12.00%

-1.12% 12.00%

-0.84% 12.00%
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Delta W7EME THUN BFFtT Bk BkiXiE X2 HEE 1% VKIS HV60 Delta HIEME
SR405 6523 ATM IV 12.57%

09193 1023.0 5500 50 -05-9.09% 263 9549 21.19% 1.77% 12.00% -0.0229 0.0
0.9156 923.0 5600 8.0 1.014.29% 435 2.175 20.90% 1.12% 12.00% -0.0350 0.0 E{E
0.9040 823.0 5700 9.0 -1.0-10.009 222 4713 19.32% 0.03% 12.00% -0.0416 0.0
0.8029 723.0 5800 125 -1.0-741% 252 6356 18.48% 3.16% 12.00% -0.0574 0.0
0.8713 623.0 5900 16.5 -25-13.169 395 5140 17.44% 1.45% 12.00% -0.0763 0.0
0.9052 523.0 6000 240 -20-7.69% 2265 2.0h 16.77% 1.11% 12.00% -0.1078 0.0
0.8534 423.0 6100 320 -40-11.119 765 6726 15.60% 0.99% 12.00% -0.1449 0.0
0.7995 323.0 6200 440  -6.5-12879 774 6694 14.87% 3.04% 12.00% -0.1937 0.0
0.7306 223.0 6300 620 -9.0-12.68% 574 6808 13.91% 1.30% 12.00% -0.2655 0.0
0.6419 123.0 6400 910 -9.0-9.00% 331 5051 13.43% 2.28% 12.00% -0.3600 0.0
0.5303 23.0 6500 125.0 -16.5-11.66% 412 5884 12.75% 2.23% 12.00% -0.4626 0.0 SF'{E
0.4143 0.0 6600 1790 -17.5-891% 78 2543 12.46% 1.67% 12.00% -0.5862 77.0
0.2952 0.0 6700 2495 -16.5-6.20% 1 1395 1257% 2.70% 12.00% -0.6987 177.0
0.2123 0.0 6800 331.0 -16.0-4.61% 11 1094 13.22% 3.85% 12.00% -0.7771 277.0
0.1483 0.0 6900 4150 -20.0-4.60% 31 669 13.16% 4.12% 12.00% -0.8514 377.0
0.1096 0.0 7000 4990 -29.5-5.58% 3 552 13.26% -5.35% 12.00% -0.9000 477.0 L
0.0752 0.0 7100 5940 -30.0-4.81% 3 600 13.91% -511% 12.00% -0.9289 577.0 %ﬁ
0.0503 0.0 7200 - 0.0 0.00% 0 589 0.00% 0.00% 12.00% -0.7644 677.0

WEMNE: EXFILENTEREEF . IRARNMER D WSEEAN. EERA T ERN =1,

SKERNR: SERISUTBN RS TIRRITNE, HEBRAMARRINRETHRITNRE, ZEASOSLERN,
IERSER BB TN B

REEHAN: HEKPNRITNERES TARNNE, SEFRPMITNRETARRNRE, ZESOEERN, e
AU BTN B

FEHAN: HEASBITNR SARBINTAEEREES, ZEIR O FERIN.

BITM R ISR E BT AR E e ERIE =N, BIEISITANES BE B EL 1A%



XIWARES

DADI FUTURES

ﬂiﬁléA
NS (REIE) NS (214)
SEH RZEME A REENE
R B HAAY eV 0
4 . S {BHAAY o 0
%0
AL (el 44

HARRYSMEMME R IR T HARA S HAIB) B B BRI th AR s KB E A E X, FHEME-E, HINIMEMERR, SE5£90%3100%ELI,
HANRYBS B BN, A S5FERNEIR—MIFLMENXR (HEMKEIRAFABRXAMIFLMEXRR) , HANAIREIMERSE ZIHA B VI
ML, EARNEIRA B BIRSEMEAN =,

BSfElfME: RIS ZIAR B REEK, RBEMESEERRIREMERA, HENEDRITHRERFINN S HEK, SHIRHARVEANRELL, BIfE G XER
KA {B] RYHAAR YN {3t BB = IR A o

SSERANFZNEE, EXEBHARSNE;, BERANFEEANEINE, ENMETES; FENFZSNMEBEXNS, BR/LFERSME, Fi
B EHMERZ R T EHIN.

I SEHS RN EIME, EHRHBKFIENE,



Jf 13

Jiigd

L Je AT KWL

ERES: ARG XRIELK

ki /B T
— N A
‘ 3 tH A 2k 1AL
EHES: MEAET/ME LRk
_______________________ B : K AT S g

— S EEREA

13

it

ERES:

Je AT R IDTRL

TRRA ST K0E T Bk

P i KERI
L:fg ko# (Maximum Loss)
B: #il#i i 5 (Breakeven Point)
K: ATRL i

EAER:

o

— L NFEHAR

g tH A k0T B

FRERETH MIE T %

AN

K B RN

— S ERRHA

XIWARES

DADI FUTURES

(Maximum Profit)

(Strike Price)

B LERNNEK, EEBRNNVEEK, EHKN

NEARK (B T17) , TEBRNNEREK
(B7L1T) . ERTFHETEEEES,

7A

B EciTAN: HATIZ Sk, EpfTaX: HASI=SK, =

CHATAN: HATI= Sk, S|pHATA: HATEZE Sk

BREISUE R 5 BT R R E BT 8] LU E
BENAEHRESOTHNEINEGL, BIEH
RIRIFARKENTRIRFo

BB EE S BRI RS E N B LS E
MMEERLITE R ESLIMIIRIEING LY, BISE
1 =IRISARKEZ HARBINF



Y ity T DAL T ES |0 A HARES

DADI FUTURES

ALk BRI E BB E p LS e

B GE BARE. REQEFAEM, RN,

FREIHTAR + - B A fHE, KERE, VTS A,
MEBFF. VRS S ER, A FA,
TS : + )
m BiE: BN, RN EASRENGE, B
‘ Bk, BRI IR R, HEAEH,
ZI| H R[] + +
PR - +

Fo KBS F1l 3R + -



HRUE AR S Ha b X Tt HA £

DADI FUTURES

RKps HEF &K EIBUNME B ANBINETETE R AABET #RRT, B deltafE.
gamma. theta. vega. rho%f, EEXPUIEITIZ L RILIEL

SRR, 3R SYIMTEIREEV D, MTESME, EMABHERERA
R 5, ;

Delta ST LR P
m Deltafdi: FRMHIAFNKREEE, HINBETN, EIN
Gamma W R =ML, SIEM PRSI — . TRAFHEERFMR.
DeltafE E L 1EE
m Gamma: FRRTHAFMELEE, EBANDeltalEmE KIgE,
SEI NSRRI S,
Theta HAAX B B B R
B Theta: FRMEENEMNME, BROSOEKIERE, TS
EE
y R AR R TR, . | . 1
ega 2| 2 4 A 4 M 25 4L B B B Vega: RARMAFNREIETM, BAUNMEHZIIEE,
AT 87 R R S T AR A BB
Rho FEZZ, SIEHRMNE m Rho: & (ERK) FIEZEE, BANENEKIEE, T
RALIEE

SRINNMER (BXER) FIRELRIERIZE,



RS ER - RRSPEahZ (IV) 10| A mAnLs

DADI FUTURES

B RERHER (V) @ RIEZSETRVEIR O MR BRI E R B [
RERKR, RIRMINEPEE S I ARKE N R IR
FiER,

B& &K zh R 30% =1{h

B HERHER (HY) | REORREIE—REEALRRILY

SHENER,
St B SR h 2R 20% 22 K Eh#R20% FRM B HEER: BANIMRERHE /LR ERI . faaHE=R

GRTHINM MRS, EERLEN; RS &mfﬁﬁﬁT%W
M RER, ETENEIMN

R4
’ 44
| 1
s s
| #° | #

B &K Bl & 10% Kf&



AT X Tt HA £

DADI FUTURES

AR A &
BRI W BIME ARE BCE WV VKRAIE HV60 Delta WEEMME (TR BN 7KEk BOMIE AiRE HOEB IV VEKRAIE HV60 Delta PIZE(ME
~ 2024F05H (BIEHH2024-04-11/5681B5%AH. 411323 H, &4935€£110) SR405 6523 ATM IV 12.57%
- 0.0 0.00% 0 70 0.00% 0.00% 12.00% 0.9193 1023.0 5500 5.0 -0.5-9.09% 263 9549 21.19% 1.77% 12.00% -0.0229 0.0
- - 0.0 0.00% 0 78 0.00% 0.00% 12.00% 0.9156 923.0 5600 8.0 1.014.29% 435 2.15 20.90% 1.12% 12.00% -0.0350 0.0
%13 - 0.0 0.00% 0 212 0.00% 0.00% 12.00% 0.9040 823.0 5700 9.0 -1.0-10.009 222 4713 19.32% 0.03% 12.00% -0.0416 0.0 Eﬁ
- 0.0 0.00% 0 428 0.00% 0.00% 12.00% 0.8029 723.0 5800 12.5 -1.0-741% 252 6356 18.48% 3.16% 12.00% -0.0574 0.0
- 0.0 0.00% 0 596 0.00% 0.00% 12.00% 0.8713 623.0 5900 16.5 -2.5-13.16% 395 5140 17.44% 1.45% 12.00% -0.0763 0.0
535.5 26.5 5.21% 4 536 15.65% -0.64% 12.00% 0.9052 523.0 6000 24.0 -20-769% 2265 2.05 16.77% 1.11% 12.00% -0.1078 0.0
440.5 21.0 5.01% 20 567 15.43% 2.73% 12.00% 0.8534 423.0 6100 32.0 -40-11.119 765 6726 15.60% 0.99% 12.00% -0.1449 0.0
361.5 275 8.23% 20 880 14.89% 2.88% 12.00% 0.7995 323.0 6200 44.0 -6.5-12.87% 774 6694 14.87% 3.04% 12.00% -0.1937 0.0
279.0 24.0 941% 40 1079 13.94% 2.22% 12.00% 0.7306 223.0 6300 62.0 -9.0-12.68%2 574 6808 13.91% 1.30% 12.00% -0.2655 0.0
208.0 23.012.43% 25 2231 13.27% 2.78% 12.00% 0.6419 123.0 6400 91.0 -9.0-9.00% 331 5051 13.43% 2.28% 12.00% -0.3600 0.0
SIZ{E 142.0 15.512.25% 581 3141 12.49% 0.15% 12.00% 0.5303 23.0 6500 125.0 -16.5-11.66% 412 5884 12.75% 2.23% 12.00% -0.4626 0.0 SIZ{E
96.0 14.017.07% 895 15K 12.28% -0.75% 12.00% 0.4143 0.0 6600 179.0 -175-891% 78 2543 12.46% 1.67% 12.00% -0.5862 77.0
60.0 801538% 290 3679 12.35% -0.67% 12.00% 0.2952 0.0 6700 2495 -165-6.20% 1 1395 12.57% 2.70% 12.00% -0.6987 177.0
39.0 6.018.18% 1202 1.2H 1237% -1.96% 12.00% 0.2123 0.0 6800 331.0 -16.0-4.61% 11 1094 13.22% 3.85% 12.00% -0.7771 277.0
26.0 4018.18% 422 5143 12.97% -1.07% 12.00% 0.1483 0.0 6900 415.0 -20.0-4.60% 31 669 13.16% 4.12% 12.00% -0.8514 377.0
19.0 4026.67% 775 8210 13.72% 1.00% 12.00% 0.1096 0.0 7000 4990 -29.5-5.58% 3 552 13.26% -5.35% 12.00% -0.9000 477.0 s
E{E 12.5 1513.64% 475 3547 14.16% -1.12% 12.00% 0.0752 0.0 7100 5940 -30.0-4.81% 3 600 13.91% -5.11% 12.00% -0.9289 577.0 %ﬁ

8.0 -05-5.88% 170 1360 14.51% -0.84% 12.00% 0.0503 0.0 7200 - 0.0 0.00% 0 589 0.00% 0.00% 12.00% -0.7644 677.0
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BRI

535.5
440.5
361.5
279.0
208.0
142.0
96.0
60.0
39.0
26.0
19.0
12.5
8.0

IKEX PKEAIR RURRE HEE
~ 20245058 (RIHBA2024-04-11;F 5681 EHAH.

0.0
0.0
0.0
0.0
0.0
26.5
21.0
27.5
24.0

0.00%
0.00%
0.00%
0.00%
0.00%
5.21%
5.01%
8.23%
9.41%

23.0 12.43%
15.5 12.25%
14.0 17.07%
8.0 15.38%
6.0 18.18%
4.0 18.18%
4.0 26.67%
1.5 13.64%

-0.5

-5.88%

0
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20
20
40
25
581
895
290
1202
422
775
475
170

70
78
212
428
596
536
567
880
1079
2231
3141
155
3679
125
5143
8210
3547
1360

v

0.00%

0.00%

0.00%

0.00%

0.00%
15.65%
15.43%
14.89%
13.94%
13.27%
12.49%
12.28%
12.35%
12.37%
12.97%
13.72%
14.16%
14.51%
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AN Z H,5L93RE010)

0.00%
0.00%
0.00%
0.00%
0.00%
-0.64%
2.73%
2.88%
2.22%
2.78%
0.15%
-0.75%
-0.67%
-1.96%
-1.07%
1.00%
-1.12%
-0.84%

HVe60

12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%
12.00%

B BRI ARNFHCRT,

Delta

0.9193
0.9156
0.9040
0.8029
0.8713
0.9052
0.8534
0.7995
0.7306
0.6419
0.5303
0.4143
0.2952
0.2123
0.1483
0.1096
0.0752
0.0503

XInAR

-8
L

DADI FUTURES

B NI 7 R R HERAHERZ BB, S48,
ik (BF) HIBUCEBFOITEUNTEE R,

BEHANARNFRPRT.

TR BT BKEX BKEXIE AR eE \Y IVisKEXTE HV60  Delta
SR405 6523 ATM IV 12.57%

5500 5.0 -0.5 -9.09% 263 9549 21.19% 1.77% 12.00% -0.0229
5600 8.0 1.0 14.29% 435 2175 20.90% 1.12% 12.00% -0.0350
5700 9.0 -1.0-10.00% 222 4713 19.32% 0.03% 12.00% -0.0416
5800 12.5 -1.0 -7.41% 252 6356 18.48% 3.16% 12.00% -0.0574
5900 16.5 -2.5-13.16% 395 5140 17.44% 1.45% 12.00% -0.0763
6000 24.0 -20 -769% 2265 2.0FH 16.77% 1.11% 12.00% -0.1078
-40-1111% 7 15.60% 0.99% 12.00% -0.1449

d -65-1287% 774 6694 14.87% 3.04% 12.00% -0.1937

6300 62.0 -9.0-12.68% 574 6808 13.91% 1.30% 12.00% -0.2655
6400 91.0 -9.0 -9.00% 331 5051 1343% 2.28% 12.00% -0.3600
6500 1250 -165-1166% 412 5884 12.75% 2.23% 12.00% -0.4626
6600 1790 -17.5 -8.91% 78 2543 12.46% 1.67% 12.00% -0.5862
6700 2495  -16.5 -6.20% 1 1395 1257% 2.70% 12.00% -0.6987
6800 331.0 -16.0 -4.61% 11 1094 13.22% 3.85% 12.00% -0.7771
6900 4150 -20.0 -4.60% 31 669 13.16% 4.12% 12.00% -0.8514
7000 499.0 -29.5 -5.58% 3 552 13.26% -5.35% 12.00% -0.9000
7100 5940 -30.0 -4.81% 3 600 13.91% -5.11% 12.00% -0.9289
7200 - 0.0 0.00% 589 0.00% 0.00% 12.00% -0.7644
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