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0.04 10 31 9(13%) 10 (13.2%) 7 24200
0.02 5 5 4(13.2%) 5(13.6%) 1 24400
0.01 2 & 2(13.6%) 3(14.4%) 60 24600
i 50  1(14.1%) 2(153%) 122 24800
1 34 1(15.6%) 2(16.9%) 106 25000
0o |1 1(17.1%) 146 25200
[IE 1(18.6%) 93 25400
1 1 (20%) 200 25600

s

n

8
6
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8(22.7%) 11 (23.9%)
11 (21.6%) 14 (22.6%)
15 (20.4%) 18 (21.2%)
22 (19.5%) 25 (20.1%)
32 (18.6%) 33 (18.7%)
46 (17.5%) 47 (17.6%)
68 (16.5%) 69 (16.6%)
102 (15.7%) 104 (15.8%)

151 (14.8%) 155 (15%)

225 (14.1%) 228 (14.3%)
325 (13.4%) 333 (13.9%)

4
17
11
S

=]

FNR RN

1

=)

453 (12.7%) 469 (13.9%) 8
611 (12.2%) 629 (14%)

759 (0%)

829 (17%)

8
5

10 -0.03
12 -0.03

0.0001
0.0001

17 -0.05 0.0001
23 -0.06 0.0001
32 -0.09 0.0002
46 -0.12 0.0003
69 -0.18 0.0004
100 -0.25 0.0005
152 -0.35 0.0006
225 -0.48 0.0007
327 -0.62 0.0007
450 -0.76 0.0006

3.52
3.95
4.98
6.01
7.28
8.83
10.72
12.21
13.6
13.84
12.74
9.57

B CRER) ‘zmg Eﬁiﬁ |Delta | Gamma) Theta |Vega |

2.56
3.08
4.07
5.2
6.7
8.63
11.02
13.44
15.67
16.78
16.08
13.14

PR R

2239
2379
1649
3009
2746
2357
2946
2760
3151
1622
1364
965

m

HEPE B R ] DLUE B B b 48 risk parameter (Delta - Gamma » Theta » Vega) -
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109774 23212 3 23212 23216 10 HSIV3 Ee o 0 0 0
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43 0 -0 0 1230 21800 26  15(20.3%) 18 (21.1%) 6 17 -0.05 0.0001 4.98 4.08 1649
1021 0 -0 0 1004 2 1200 (0%) 22000 42 22(19.4%) 25(20%) 45 23 -0.06 0.0002 5.99 5.22 3009
667 0 -0 0 821 1 605 (0%) 22200 22 32(18.4%) 34 (18.7%) 17 33 -0.09 0.0002 7.42 6.83 2746
576 9.16 9.71 0.0003 0.9 866 10 860 (17.5%) 866 (18.1%) 9 22400 S0 46 (17.3%) 49 (17.7%) 28 47 -0.13 0.0003 8.93 8.7S 2357
498 1071 9.92 0.0004 0.84 676 8 675 (15.7%) 693 (17.4%) 8 22600 18 69 (16.5%) 71 (16.7%) 1 70 -0.18 0.0004 10.77 11.12 2946
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2632 1591 15.11 0.0006 0.66 391 9 363 (14.5%) 378 (1 s 23000 2 156 (14.8%) 159 (15%) 12 155  -0.36 0.0006 13.62 15.75 3151
2427  16.78 14.59 0.0006 0.51 256 1 245 (14.2%) 249 (1 2 23200 1 229 (14%) 232 (14.2%) 5 231 -0.49 0.0007 13.88 16.78 1622
2059 16.01 12.86 0.0007 0.37 150 11 148 (13.6%) 150 (1 1 23400 15 331 (13.4%) 342 (14%) 10 334 -0.62 0.0007 12.67 15.98 1364
3323 13.43 10.53 0.0006 0.24 84 T 83 (13.3%) 85 (13.! 23600 8 461 (12.6%) 478 (13.9%) 8 450 -0.78 0.0006 8.66 12.55 965
2524 1009 7.96 0.0004 0.13 46 13 42(13.1%) 44 (13.3%) 23800 8 619 (12%) 639 (14.1%) 8 33
3028 6.62 5.6 0.0003 0.07 22 19  20(13%) 21 (13.2%) 2 24000 5 770 (0%) 840 (17.3%) 5 10
2749 3.91 3.05 0.0002 0.04 10 7 9(13.1%) 10 (13.4%) 3 24200 11
1906 2.32 1.86 0.0001 0.02 S s 4(13.3%) 5(13.7%) 1 24400 12
1520 1.15 0.92 0 0.01 2 1 2 (13.7%) 3 (14.5%) 60 24600 5 =
850 0.64 053 0 1 52 1(14.2%) 2 (15.4%) 122 24800 S 1
947 0.5 0.54 0 ? 3¢ 1(15.7%) |2(17%) 106 25000
477 055 055 0 of |z 1(17.2%) 146 25200
558  0.51 0.56 0 0 1 1(18.7%) 93 25400
170 048 057 0 1 1(20.1%) 200 25600
5S4 0.46 058 0 2 1(21.5%) 260 25800 b
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i IR (EESEEE 1 oy > delta PRESEH) 0.1 -
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576 10.08 12.66 0.0003 1 958 1 605 (0%) 22400 36 31 (16.4%) 33 (16.7%) 2 33 -0.1 0.0002 7.13 7.3 2357

498 9.1 7.96 0.0003 1 725 5 696 (11.1%) 761 (18.5%) S 22600 2 49 (15.6%) 50 (15.7%) 13 50 -0.14 0.0003 8.84 9.62 2946
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2059 16.47 12 0.0007 0.4 157 1 158 (12.5%) 160 (12.6%) 1 23400 10 273 (12.4%) 281 (12.9%) 15 318 -0.57 0.0006 14.68 16.6 1364 is

3323 14.06 10.06 0.0006 0.25 86 1 86 (12.2%) 88 (12.4%) 18 23600 8 397 (11.7%) 413 (12.9%) 8 444 -0.69 0.0006 13.11 14.97 965

2524 10.24 7.1 0.0005 0.14 42 21 42 (12%) 44 (12.2%) 24 23800 5 540 (10%) 569 (12.9%) 8 560 -0.84 0.0005 7.31 10.32 33

3028 6.61 4.69 0.0003 0.07 20 1 20 (12.1%) 21 (12.3%) 23 24000 5 709 (0%) 775 (16.6%) 5 816 -0.79 0.0003 14.34 12.13 10 -

ARG RE, P AZSGERRE - 5 R ARSI AN & 12 ZOR i (E
GREIDUN A -
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HSI 2013-11 23000C
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109774 23264 3 23262 23264 ; o

1080 0 -0 0 1384 -0.03 0.0001 3.44 2.72 2379
439 0 -0 0 1230 -0.04 0.0001 3.85 3.29 1649
1021 |0 |0 o 1 1250 -0.05 0.0001 4.84 4.37 3009
667 0 -0 0 821 |1 605 (0%) 22200 Rﬁlm 24 -0.07 0.0002 5.7 5.74 2746
576 11  14.88 0.0003 1 958 1 605 (0%) 22400 35 -0 0.0003 7.38 7.57 2357
498 1052 10.27 0.0004 1 725 5 684 (12.1%) |2 -l fEiS 2013-10 22600C 52 -0.15 0.0004 9 9.85 2946
1146  12.66 11.05 0.0005 0.86 545 8 535 (14.1%) 552 (15.5%) 8 22800 A 80  -0.22 0.0005 10.78 12.54 2760
2632  15.07 12.04 0.0006 0.73 383 9 380 (13.5%) 395 (14.4%) 9 23000 85 |748 = 125  -0.32 0.0006 12.32 15.13 3151
2427 167 12.82 0.0007 0.56 253 12 251 (13%) 255 (13.2%) 8 23200 I ez 191  -0.45 0.0007 12.82 16.7 1622
2055  16.32 11.98 0.0007 0.39 150 3 150 (12.6%) 152 (12.7%) 15 23400 ;‘ 318 -0.58 0.0006 13.84 16.45 1364
3323 13.73 9.84 0.0006 0.25 81 17  81(12.3%) 83 (12.4%) 24 23600 ifE [0 444 -0.71 0.0006 11.84 14.43 965
2524 9.92 7.04 0.0005 0.14 40 33 39(12%) 41(12.2%) 34 23800 L] 560  -0.89 0.0004 4.63 7.83 33
3028 6.36 4.56 0.0003 0.07 19 41  18(12.1%) 20 (12.4%) 57 24000 i 816  -0.82 0.0003 12.3 11.21 10
2743 3.54 2.54 0.0002 0.03 8 25 [8(12.3%) 9(12.6%) 10 24200 ,!iﬂll ZI 11
1906 2.07 1.55 0.0001 0.02 4 56 3(12.3%) 5(13.2%) 51 24400 12
1520 117 0.92 0 0.01 2 52 1(12.3%) 3(14.1%) 80 24600 e 5
850 1.07 0.94 0 0.01 2 53 1(13.8%) 2 (15%) 65 24800 871 mﬂ_Ll 5

= 947 0.6 054 0 [ 3 1(15.3%) 2 (16.6%) 141 25":’)00 Bt 197 101 2073 - =

T+

[ |
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