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20,000-530 395 000% O 0 000% & 0 000% O 19,625 -905 13 3127% @ 0 658% @ 0 3.48% ©
s 000% © 0 000% © 0 000% © 19,500-1,030 10 33.00% @ 120 3534% © 0 447% @
19,750-780 000% @ 0 000% @ 0 000% @ [, 12;;31;23 2 z:zzj j 43 2:2‘:; j g :;‘?; 3
19,625 -905 0.00% @ 0 0.00% &) 0 000% @ - [ i 2 : : -




6-4 WEERLFIR KEHIO©

20194F1A15H H##2255%%)=20,510H
H#%VI22.68 2.5H3MD+1051>=5+460M 20,510 +276FIiEEDLIB3E5THLIRTE

Bt %8225 | A9V 4447 T U v C207505ED+C20875E )\

spread-576 Weekly 1> F)LAIEH +
19w0118C20875 )1950%] P2025055N+P201258 ()

2019/01/15
20,530 19w0118C20750 64(19.93%

94 0
. +190[2007% 19w0118P20250 62(22.48% EEE**UH - 46,000H
19w0118P20125 a62450% ERARIESR = 79,000H

200,000
150,000
100,000

50,000

/ \ o

ﬂ, 50,000

-100,000

-150,000

. -200,000
19600 19800 20,000 20,200 20,400 20600 20,800 21000 21200 21400




6-5 WEERLFIR KEHIO©

SQH BE1E | $1R A T B UMM | T S UEES 1TEMiE | TMARASTE | SQE 48 | SQRFIEES | ERIINZGS | &5 TUNR
19w0118C20875| 1 34 -34,000/ 20,875 -405 - 0| -34,000
01818H(£)| 20,470/ 19w0118C20750| -1 64 +64,000| 20,750 -280 - 0| +64,000
BH®) -60|19w0118P20250| -1 62 +62,000| 20,250 +220 - 0| +62,000 +46000
19w0118P20125 46 -46,000 20,125 +345 - 0| -46,000

DR v [ HamREeT. 51~ ) BRSRGEs ior

| 200,000
I>hUH

K

150,000
HHP(FA)

K

| 100,000
HA(S24R)

K

SQif#: 146,000 50,000

SQHEER

A
[ L

/
Kl

a—7J
-50,000 | [] 19w0118C20875
[] 19w0118C20750

-100,000
' ' [] 19w0118P20250

150 000/ | (] 19w0118P20125

SQfE 20,470
|Enry: 20,530 | -200,000

119600 19800 20000 20200 20400 20600 20,800 (21000 21200  21.400




6-6 WEERLFIR KEHIQ

201941A21H H#E225%%=20,720H
H##VvI120.59 3.5 ®D+1051>%+500M

20,720 +300MEEED LB %TTHERE

C210005cD +C211258\+P203755%0D +P202508 1)

22,5004

1
'__Uﬁwﬂ\‘__f———-_____.________s
i

'.

1‘ \

22,0004
21,5004
21,0004
20,5004
20,0004
19,5004

19,0004

——

CORIICUNF D EZRIT

e

\[““i/

T
I

l 1 ] 1 l 1 ] 1 I

HRZRE(C
C21125

C21000

P20375

P20250
HERZREIC

-2,000,000,000

-1,500,000,000

-1,000,000,000
500,000,000

18!12;"3 18}'12}‘? 18}'12;"13 18)’12;’20

18!’12)"28 19;‘1/‘9 19;"1;"16 19f1f22 19;"1;"28 19;"2!'1

[— 50T — BHBEshT m RS |

(CIQUICK Corp.




6-7 WEERLFIR KEHIQ

2019 1A21H H##2255%%=20,720M

H#EVI20.59 3.5H20+1054>%+500M 20,720/ +300MEEDEC3E5KHERE
C2100055Dh+C2112585\LW+P20375580D +P202508 ()

I2019¢01H21E(H) Price |—IV— Delta | Gamma | Vega | Theta | OFfE @& RS

20194018 V| [218(8) 20725 ( +75) 18.22%

v > ruB | smE | =5 |

PUT

IVE)(CIEUVMEES T R VBT HETE

h531zb70MELTIREE
301525608 3#02F101E 8 302515688
1H25H (4)

~

~

2H1H (11)

2H15H (25)

~

2HBRmini 20,725 3HBRmini 20,7

E151V PUT 18.08%
48BREmini 20,540

20,625-100
20,500-225

H#22556#(Mini) 20,725 +75 }%F

130 19.30% /)

P0,375-350

0,250 -475

23.02%
45

CALL iH01H25HE iH02H01HIE iH02H15HIE
1H25H 4) 2H1H (11) 2H15H (25)

21,625 +900 2 18.84% ) 35 1971% 0 348% ©
21,500 +775 4 1851% @ 52 2004% @ 0 330% @
21,375 +650 7 17.81% © 74 2032% 0 174% ©
21,250 +525 15 17.97% @ 0 348% © 0 174% @
21,125 +400 32 18.64%| @ 0 174% @ 190 16.58% @
21,000 +275 50 17.81%| @ 155 19.27% 0 087% @
20,875 +150 92 18.82% ) 0 087% © 0 08%
20,750 +25 140 1871% @ | 0 022% @ 0 021% @
Hit#2255%#(Mini) 20,725 +75 @ FHEIV CALL 18.36%

2ABRmini 20,725 3ARmini 20,720 4A3Rmini 20,540

20,625-100 225 21.17% &) 0 000% & 0 0.00% &)
20,500-225 310 22.18% @ 0 000% @ 0 000% @
20,375-350 0 0.00% &) 0 000% & 0 0.00% &)
20,250-475 0 0.00% @ 0 000% © 0 000% @
20,125-600 0 0.00% &) 0 000% & 0 0.00% )
20,000-725 0 0.00% 0 000% © 0 000% @
19,875 -850 0 0.00% &) 0 000% & 0 0.00% )
19,750-975 0 0.00% 0 000% 0 000%

20,125 -600

20,000-725

19,875 -850

19,750-975

19,625-1,100
19,500-1,225
19,375-1,350
19,250-1,475
19,125-1,600
19,000-1,725
18,875-1,850
18,750-1,975
18,625-2,100
18,500-2,225
18,375-2,350

35 24.39% @
26 25.79% O
18 26.66% ()
13 27.80% @
9 2867% )
7 30.12% @
6 32.00% ()
4 32.59% @
4 3509% )
3 36.15% @
2 36.66% ()
1 36.06% @
1 38.24% )
1 40.42% @
1 42.61% @

220
175

0
120
100

43

30

o O O ©O O ©o o

18.01% &
18.55% @
1.74% @
20.65% @
21.67% &
3.48% ©
447% Q)
6.58% ©
24.57%
6.91% ©
26.35% ()
6.91% @
6.91% @
6.91% @
6.91% @)
13.06% @
13.62% ()
13.62% @

O O O O O O O O O O O O O O O o o o

022% )
0.87% ©
1.52%
1.74% ©
2.26% )
1.74% @
348% )
348% ©
348% )
447% @
5.94% )
6.58%
6.91% )
6.91% ©
6.91% )
6.91% ©
6.91% )
6.91% ©




6-8 WEERLFIR KEHIQ

2019 1A21H H##2255%%=20,720M

H#%VI20.59 3.5H3MD+1051>=+500M 20,720 +300AREDLCB3ETHLIRTE

=N H#2225 |91V |#aiR T> b | 1v C2 1000%0 + C2 1 125Eb\
spread-580 Weekly 1> FJLAIEH +
19w0125C21125 32|18005| P2037555D+P202508 ()
201?)/%))1/ 21 20725 . [19w0125C21000 50(17.80%
#7507 |19w0125P20375 70/2220% B A = 43,000H
19w0125P20250 45(22.53% EEE*]:EQE — 82,000H
200,000
150,000
100,000
50,000
/ \ :
-50,000
-100,000
-150,000
, -200,000
19.800 20,000 20200 20,400 20,600 20,800 (21,000 21200 21400 21,600




6-9 WEERLFIR KEHIQ

SQH BB | #44R AE| > BUMME | > b UIES [1THEME | ITMAIAEIE | SQE#R1E | SQRFIEZRS B BIUNZS | &5 TN
19w0125C21125| 1 32 -32,000| 21,125 -548 = 0| -32,000
018258 (%)|20,577|19w0125C21000| -1 50 +50,000| 21,000 -423 = 0| +50,000 43,000
, +43,
@H%) -148|19w0125P20375| -1 70 +70,000| 20,375 +202 - 0| +70,000
19w0125P20250| 1 45 -45,000| 20,250 +327 . 0| -45,000
» ANz 1000 V] pREEBGES AL~ V] b RGOz 200000 V]
| 200,000
ITr>~UH
v = =
150,000
HBRR(F18)
| 100,000
HAHR(EHR)
. /- \ 50,000
SQisZs: 43,000 SQHiE®
I\ \ |
Shk7I—2
-50,000/ | [] 19w0125C21125
[] 19w0125C21000
-100,000
| ' [] 19w0125P20375
-150.000/ | (1 19w0125P20250
SQfE: 20,577
19,800 20,000 20,200 20,400 | 20600 20,800 21000 21200 (21400 21600




6-10 HgZLFIR BEHIG

20194 1A28H H#E225%%=20,640H
H#%VI=19.99 3.5H2D+1651>51+480M 20640M+290MZE DL C325THERE

C210005ED +C211258\+P203755%D +P20250K()

21,200+
21,000+
20,800+
20,600+
20,400+
20,200+
20,000+
19,800
19,600+
19,400
19,200+

T BEERE
T C21125
) C21000

. J 1ELLI CORICINE BT L HE
ur L‘Nﬂ —ﬁ P20375

$ P20250

ﬂ + /’ ERERFEIC
Y

-1,500,000,000

|||

-1,000,000,000
‘ 500,000,000

l 1 l 1 L l l 1 1 1 | l

18!12f2? 19f1f? 19/1f10 19flf16 19f1121 19f1f24 19!1/29 19!2!1 lgfhfﬁ lgfifIQ 19(5!15

(CIQUICK

| — 5H#28hFy — 25HZEHF) mm TES |

Corp.




6-11 BlgZELFIR BEHIG

2019 1A28H H##2255%%)=20,640M

H#%VI=19.99 3.5HAD+1651>51+480M 20640M+290MZE DL C325THERE

|2019$01EZSE(E) Price |—IV— Delta | Gamma | Vega | Theta | OFl @Bl ORS

120192018 V| [28E () 20660 (-140) 17.53%

v z>ruB | =B | =9 |

PUT

[RVACY SR )

20,750 +90

iH02A01HR
2818 @)

(AN RVE

220 17.89% ()

0

C210005ED +C211258\+P203755%D +P202508 ()

iH02A15HE iH02A22HIE

2H15H (18) 2H22H (25)
e T
0.00% @ =[] 0 0.00% &

Bi%2255E4(Mini) 20,660 -140 @ FIIV PUT 17.93%
2HBRmini 20,660 38BRmini 20,640 4HFRmini 20,420

20,625 -35
20,500-160

135 16.14% Q)

97 17.99% (&

20,375-285
20,250-410

77 20.66% (]
54 21.80% (

CALL iE02A01HIR iH02A15HIR 1024 22HE
2A18H @) 2A15H (18) 2H22H (25)

21,750 +1,090 1 2040% © 0 447% © 0 348% @
21,625 +965 1 1843% ) 0 348% ) 0 348% @
21,500 +840 217.96% @ 0 348% © 0 348% ©
21,375 +715 4 17.54% ) 0 348% ) 0 330% @@
21,250 +590 8 17.18% ) 0 1.74% © 0 174% ©
21,125 +465 16 16.98% |9 130 17.14% © 0 174% ©
21,000 +340 34 17.48% |0 175 17.68% ) 0 165% @
20,875 +215 61 17.58% ) 0 087% @ 0 087% @
20,750 +90 110 1872% @ — [/ 0 044% © 0 044% ©
BHi##2255%(Mini) 20,660 -140 @ IV CALL 17.13%

2 BRmini 20,660 3FMmini 20,640 45 mini 20,420

20,625-35 165 18.68% () 0 0.00% 0 000%
20,500-160 0 000% ) 0 000% @ 0 000%
20,375-285 0 000% @ 0 000% @ 0 000% @
20,250-410 0 0.00% ) 0 0.00% ) 0 000% )
20,125-535 0 000% @ 0 000% @ 0 000% @
20,000-660 0 0.00% &) 0 000% & 0 000% &)
19,875-785 0 000% 0 0.00% 0 000%
19,750-910 0 000% ) 0 0.00% &) 0 000% )

20,125-535

20,000 -660

19,875-785

19,750-910

19,625-1,035
19,500-1,160
19,375-1,285
19,250-1,410
19,125-1,535
19,000-1,660
18,875-1,785
18,750-1,910
18,625-2,035
18,500-2,160

34 22.14% )
30 24.91% ©
22 26.20% &)
17 27.77% @
10 27.71% @
8 29.36% )
5 29.74%
4 31.27%
2 30.80% @
2 3313% @
1 32.76% )
1 34.95% ©
1 37.13% ©
139.32% @

o

O O ©O O O © O o

64

35

o O O o

0.05% &
0.76% &
0.87% &
1.74% ©
2.26% @
3.30% @
3.48% ©
3.48% ©
3.48% @
22.43% ©
6.58% @ (=[]
691% @ =[] -
691% @ =[~] = -
2529% @ =[] 0 -
691% @ ~ [~ -
691% @ = [~ -
691% @ =[] = -
691% @ =[] -

© O 0o 0o oo o o o o o
-
3
&
X

©C0C0COCOCOCLOCLOLO OO




6-12 HlgZELFIR BEHIG

201941A28H Hi##2255%%=20,640M
H#%VI=19.99 3.5HND+1651>51+480M 20640 +290MZEDELC325THERE

=EN B#¥225 |19V

4R T> ~UME (v

spread-581 Weekly 1> F)LHIEH

C210005cD +C211258)
+
P203755ED +P20250E )

19w0201C21125 16(16.27%
2019/01728) ° 19w0201C21000 34/16.63%
=) P 147.53% ol = —_
-140 19w0201P20375 77(20.66% Eﬁj(*“ﬁ =41 ,OOOH
= =
19w0201P20250 54/21.80% Eﬁj(iﬂga = 84,000H
200,000
150,000
100,000
50,000
/ \ 0
-50,000
100 000
-150,000
v1: -200.000
19.800 20,000 |20200 (20400 |20.600 20.800 21,000 21200 (21400 216




6-13 HlgZELFIR BEHIG

SQH BE1E | $21R AR T UMM | T S UL 1TEME | TMARASTE | SQE 4B | SQARIFIEES |BRIINZS | &5 TUNR

19w0201C21125| 1 16 -16,000{ 21,125 -332 - 0| -16,000

02H01H(&)| 20,793|19w0201C21000| -1 34 +34,000( 21,000 -207 - 0| +34,000
@4H%) +133|19w0201P20375| -1 77 +77,000| 20,375 +418 - 0| +77,000 41000

19w0201P20250| 1 54 -54,000| 20,250 +543 - 0| -54,000

b AR+ 1,000 V] B EABBGED) - LU - V| pIERECET[: 200000 V]
| . . . | | | | | . 200,000
np |
150,000 ﬁ

SQis&: 41,000

~

100,000

50,000

119800 20,000 20200

. | |Entry
20,400 120,600

SQfE: 20,793

20,660

20,800 21,000

121.200

~100,000
-150,000

| -200,000
21,400 216

HAR(F28)
HAFR(E45)
SQH#E#&
M B —27
[] 19w0201C21125
[] 19w0201C21000

[] 19w0201P20375
[] 19w0201P20250




6-14 HlgELFIR BiEHl@

20194 12H2H H##225%%=23,560H

H#%VI=13.85 3.5H2D+1651>51+380M 20560M+230MZEDELC325THERE

C237505ED +C238758\+P233755%0D + P2325081)

24,1004
24,0004
23,9004

23,8004

C23875

23,7004
23,6004
23,5004
23,4004

C23750

P23375

23,3004

L I CORICURF D EZRAFF

23,200 r R T B
23,100+ =
23,0004

22,900+
22,800+
22,700+

EESEEEEN

P23250

-1,500,000,000
-1,000,000,000
500,000,000

1911720 19411795 19711728

19/12/3 19/12/5

191210 19712413

19/12/18

[— 5Hi2#hFH — 5HIZEhTF) mm EES

{CIQUICK Corp.




6-15 Hlig=LFIR BiEfl@

20194 12A2H H##2255%%=23,560M
H#2VI=13.85 3.5H2MD+1051>%+380M 20560M+230MEEEDLCB3%E5THLRE

C237505ED +C238758\+P233755%0D + P2325081)

IZO19$1ZEOZE(H) Price |—IV— Delta | Gamma | Vega | Theta | OFR OfE @RE

2019128 v||02E8(8) 23560 (+270) 12.00% v z>ruB | BmE | w5 |
CALL #E12A06HFE 2019¢E12AR iE12FA20HE PUT iE12A06HFE 2019¢E12AR E12A20HE
12868 () 128138 (1) 128208 (18) 1286H (@) 128138 (1) 128208 (18)

25,/50+2,190 - U 6% @ =1~ £o,ve0 TU 10D 11,2070 & | |J4| &7V 110070 &g |74 U 120570 &
25500+1,940 - 0 691%@ [~ - A | B#2255%4(Mini) 23,560 +270 @ IV PUT 11.76%
25375+1,815 - 11665%Q =~ - 12HBRmini 23,560 18FRmini 23,510 2HRmini 23,485
25250+1690 - 11569% @ = ] - 23,500 -60 100 11.65% @ ~ [~/] 175 11.65% @ ~ [~/] 270 13.67% @
25125+1,565 - 11470% @ =[] - 23,375-185 65 13.05% 135 1251% @ [ 0 1337% ©
25000+1440 - 214886 Q 1l 23,250-310 38 13.71% [/ 105 1339% © 0 13.78% ©
2487541315 - 11270 Q =[] - 23,125-435 22 1445% @ - [ 76 1376% @ 0 14.13% @
24750+1190 - 3Ba%Q - 23,000-560 16 1611% @ - [/] 59 1457% @ 0 1471% ©
24625+1065 - 51325% @ =[] - 22,875-685 10 17.03% @ 7] 44 1514% © 0 1525% @
24,500 +940 11590% @ =[]  7121%@ -] 17 1184%@Q ~ [ 22750-810 61779% @ - [/] 34 1586% @ 0 1582% ©
24,375 +815 01412%Q ~ /] 1M 1242%Q - [/] 26181%Q - /| 22625-935 51955% @ ~[] 26 1651% @ 0 1637% @
24,250 +690 21350% @ [ 19 1242% © i 01.72% @ =[] 22500-1,060 32020%@ - [/ 211736% © 0 16.88% ©
24,125 +565 31226% @ ~ [~ 29 12.13% © 0 11.74% @ =[] 22.375-1,185 2 21.14% @ 16 17.94% © 0 17.39% @
24,000 +440 9 1254% @ [/ 48 1225% © 01180% @ ~ [~ 22250-1310 22318% @ -~ [/ 13 1875% © 0 17.92% ©
23,875+315 23 1291% @) = [»/] 77 1248% © 01193% @ =~ 22125-1435 12321% @ =[] 9 18.98% © 0 18.26% ©
23,750 +190 46 12.84% () 2 115 12.62% © 0 1207% @ ~ |2/ 22,000-1,560 1 25.11% @ =[] 9 2042% @ - [/] 22 18.88% @
23,625 +65 90 1341% @ = [/] 165 12.80% @ = [/ 0 1234% @ - [~] 21,875-1,685 1 27.00% @ 62050% @ =[] = -

Bif#2255(Mini) 23,560 +270 @ TV CALL 12.24% 21,750-1810 ----- 52120%@ =[] 0 -

128BRmini 23,560 1HBRmini 23,510 2ARmIni 23,485 21,625-1935  ----- 5263% @ 0 -
23,500-60 155 1420% @ = [»/] 235 1349% @ - [/] 0 1280% @ =[]  21500-2060 - 42324%Q =[] =
23,375-185 245 1586% @ =[] 315 1411% @ ~ [ 0 12.96% @ =[], 21,375-2185 - 32365% @ [ 0 -
23,250-310 0 1442% @ ~ [-/] 390 13.74% & ~ [./] 01299% @ - [/  21.250-2310 --—-- 32492%Q =4 -




6-16 Hlg=LFIR BiFEHl@

20194 12A2H H##2255%%=23,560M
H#2VI=13.85 3.5HMD+1051>%+380M 20560M+230MEEEDLCB3%5THLRE

Hid H$2225| 91V |$21% T> hUME | v
spread-583 Weekly 1> F)LHEH
19w1206C23875 23(12.13%
2019/12/02
23,560 19w1206C23750 46(11.87%
A) 12.00%

+270 19w1206P23375 65/14.12%
19w1206P23250 38/14.58%

C237505eh +C23875K\)
P2337556D+P23250E )

mAF==50,000M
mAI#EK=75,000M

200,000

150,000

100,000

50,000

0

I

22600 22800 23,000

23,200

-100,000

-150,000

-200,000
24 400

23400 ' 23600 23800 24000 24200




6-17 Wlg=LFIR BiEHl@

SQH e BB | #4A BER| > BUMME | > b UEES [1THEMS | ITMATAEIE | SQE#RME | SQRFIEZRS B BILINZS | &S TUNZS
19w1206C23875| 1 23 -23,000| 23,875 -504 . 0| -23,000
12H06H&)| 23,371|19w1206C23750| -1 46 +46,000| 23,750 -379 = 0| +46,000 46000
/ + T
@B%) -189|19w1206P23375| -1 65 +65,000| 23,375 -4 - -4,000| +61,000
19w1206P23250| 1 38 -38,000| 23,250 +121 = 0| -38,000
» e 1000 V] BB Al - V] ooz 20000 V]
| 200,000
Ir>~UH
v = =
150,000
HATR(F28)
| 100,000
HAHR(EHR)
SQiE2s 46,000 / 50,000 _
SQH#ER
0 )
— M & —2
-50,000| | [] 19w1206C23875
[] 19w1206C23750
-100,000
1 [] 19w1206P23375
-150.000 [] 19w1206P23250
SQfE: 23,371
| | | | | |Eintry- 23,360 , , | -200,000 =
22600 122800 23,000 123200 | 23400 23600 (23800 24000 (24200 24400




6-18 Hlig=LFIR BEHIG

20194 12H9H H#E2255%%=23,440H
H#%VI=15.7 3.5HAD+1051>5+430M 23440+ 258MREDLCB3%E5THLIRTE

C237505ED +C238758\+P232505ED +P23125K()

24,100
24,000 |
gg:gg C23875
93 7004 C23750
28600 CORIICINZE BT L&A |
93500 I ﬂ !
g:;gg l; ‘ii'_ P23250
23,200 r_‘ = P23125
93,100 . E — T
93,0004t
99900
99800
99700
1.500,000,000
1.000,000,000
P

1911720 19711795 19411498 1941243 19/12/8 19712710 19712413 19712718
[—EEEhTI) — 250isen T m =k |

{CIQUICK Corp.




6-19 gL FIR BEHIG

20194 12H9H H#E2255%%=23,440H

H##VI=15.7 3.5B30D+10651>5+430M 23440M+258MEEDLIB25TAERE

C237505ED +C238758\+P23125550D + P23000K 1)

|2019$12ﬁ095(ﬁ) Price |—IV- Delta | Gamma | Vega | Theta | ORl O @&ES

12019128 | |09E1(8) 23440 ( +20) 13.70%

v z>ruB | BwE | =5 |

CALL 20195 12AR iH12F20HE H12A27HE
128138 @) 125208 (11) 12H27H (18)
25,500 +2,060 01362%@EHE @« 0 0---- 0 =e-
25,375 +1,935 12000%Q =[] —
25,250 +1,810 01362%@EH @ 0o -
25,125 +1,685 12578%@Q =~ -— -
25,000 +1,560 12414%Q [~/ -— -
24,875 +1,435 12248%@ B[~ —
24,750 +1,310 12079% @ =  -~— -
24,625 +1,185 11000%@ 2 —
24,500 +1,060 21892% @ ~ [ 11 1499% @ — [/ 0 13.11% @
24,375 +935 217.04% @ /] 17 1489% @ [/ 26 12.86% ©
24,250 +810 41678% @ [ 26 1484% @ — []] 0 13.06% &
24,125 +685 8 16.62% @ ~ [»] 0 14.68% ) ] 0 13.00% &)
24,000 +560 13 15.84% @ [/ 57 1475% © 0 13.07% @
23,875 +435 24 1560% @ ~ /] 82 1477% © 0 13.05%
23,750 +310 43 1545% @ ~ [/ 115 1479% @ — [/] 140 12.92% @
23,625 +185 73 1532% @ =[] 160 15.02% @ = [/] 0 1330% @
23,500 +60 120 1551% @ = [»/] 220 1556% @ — [/ 0 13.52%
H#22255E40(Mini) 23,440 +20 @ FHAIV CALL 13.76%
128Rmini 23,440 18BRmini 23,395 28Rmini 23,375
23,375-65 185 15.90% @ = [»/] 260 14.24% @ — [/ 0 13.65% @
23,250-190 270 16.80% @ — [+/] 0 16.50% @ = [+/] 0 14.14%

29 19C NA1C VTN a0 aans N —a N arroos N 7 N anrans

N

PUT 20194F12AR iH12H20HR H12A727HE
128138 @) 128208 (11) 128274 (18)
23,625 +185 260 14.51% ) 0 14.97% 0 14.95%
23,500 +60 180 14.58% () 250 13.16% @ 0 1522% ©
Bi#2255E4(Mini) 23,440 +20 @ FIIV PUT 13.63%
1238Rmini 23,440 158Rmini 23,395 2FMRmini 23,375
23,375-65 120 14.97% @ 225 15.55% @ 0 1535% ©
23,250-190 82 16.02% ) 180 16.12% ) 0 15.75% @
23,125-315 54 16.81% 145 16.81% &) 215 16.82% @
23,000-440 38 18.09% @ 115 17.37% © 170 16.70% ©
22,875-565 25 18.91% ) 97 1843% ) 0 17.01% &
22,750-690 18 20.17% @ 73 18.60% @ 120 17.77% @
22,625-815 13 21.37% @ 76 21.06% ) 0 17.96% )
22,500 -940 10 22.78% ) 49 20.16% ) 83 18.70% ©
22,375-1,065 6 23.09% ) 42 21.15% ) 0 19.07% &)
22,250-1,190 5 24.69% ) 33 21.63% ) 0 19.59% )
22,125-1,315 3 25.02% ) 27 22.31% ) 0 20.02% &)
22,000-1,440 2 25.74% 22 22.96% 41 2073%
21,875-1,565 22778% Q) M
21,750-1,690 22981%@ 1[4 -
21,625-1,815 12042%Q [ -
21,500-1,940 13132%@Q [ -
21,375-2,065 1B32%Q [ -

33.22% )




6-20 HlgZELFIR BEHIG

20195 12A9H H##2255%%)=23,440M
H#%VI=15.7 3.5HAD+1051>5+430M 23440+ 258MREDLCB3E5THLIRTE

Bt HiE225 IV |§8iR g i 7 Y
spread-584 Weekly 1> )L AIEH
19-12C23875 24115.59%
2019/12/09
23,440 19-12C23750 43|15.44%
A) 13.70%

+20 19-12P23250 82(16.35%
19-12P23125 54(17.09%

C237505eh +C23875K\)
P231255D +P230008 )

mAFI#Z=47,000M
mA#EKX=78,000M

/ \ o

200,000

150,000

100,000

50,000

22600 22800 23,000 23200 23400 23600 23800 24000 24200 244

-50,000

-100,000

-150,000

-200,000




6-21 BlgELFIR BEHIG

SQH bA=L N2 ] HEL| > BUMME | > b UEZS [1THEMAS | I TMIAEIE | SQE#ME | SQRIFIERS B RIIRES | &5 TN
19-12C23875| 1 24 -24,000| 23,875 +20 = +20,000| -4,000
128138 (&) 23,895/ 19-12C23750| -1 43 +43,000| 23,750 +145 -|  -145,000| -102,000 8000
4B%) +464(19-12P23250| -1 82 +82,000 23,250 +645 = 0| +82,000 '
19-12P23125| 1 54 -54,000| 23,125 +770 = 0| -54,000
> RENRE 2 1000 V] B EREBED AL - V] b Oz 200000 V]
| | | | | | 200,000
Tr>hUH
v =/~ —
150,000
BT (F18)
100,000
HAHR(EHD)
50,000 ~
SQR#ER
\ 0 A .
S —2
w [] 19-12C23875
\ [] 19-12C23750
-100,000
k} I [] 19-12P23250
SQfE: 23,895
| | | | | _E"m‘_. 23 440 . . . -200,000 mﬁ¥
22600 22800 23,000 23200 23400 23600 (23800 24000 (24200 244




F&H1 IV>HV:-RV

[IVERRORER = AN AWKRSFT(UT1 (HV) ZLEATHSL]

RV == HV = VI 2019/09/17 - 2019/12/17

50 - - - - - - ' -
40 -
30 -
- M

AN e, WAV
10 - o o IR WAY
0 - ' b o ' f o

2019/09/24 2019/10/08 2019/10/24 2019/11/08 2019/11/22 2019/12/06

HRFEH 7 07 1)L X Y https://indexes.nikkei.co.jp/nkave/index/profile?idx=nk225vi
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https://indexes.nikkei.co.jp/nkave/index/profile?idx=nk225vi

F&H2 BIEAODOBZEVIEWeeklySQODREIZR

AR (XNEH) 0BEVI (2.5=3.58#tH{E) ¢RIFOXEBRDLLE (20194F)
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2.00% —ccmcmmmee N
T131E1.98%
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OO0 ONOOOOANNOOOOANNOOOOANNOOOOONOOOOONOOOOOANNOOOOOANNOOOOOOTHHATHTIOOHAHAAHO O

7 : BiER (KRER) oBRVIhrSEHUE2.5~3.582REE
AR (XRER) 0BE2255%M#&{EEWeeklySQfE (MonthlyB(3iEEDSQIE) DZESEHSK

[LEBDFER]

201931 AN S5D48EIT36EINHEVINARIL 10 (2.5~3.5H) OARIESE

IV RIZERDFIIE=1.98% (2.5~3.5H)

HRROZERDIIIES1.25% HHEGRPLN5E10FTD60%HEE (+0.60)

e weeklyA 753 (S RRVIEEHU T3 AT I EERBZOT, BEVIEEAECBIT 3ORECEEEENIFULS, L, AT
CBOW TR RN BB EARHRICL T, weekly TS 3> DB A BRVIESZNCN RN ZRIEARIN — REICEEIE

ENBEFITEVSIRFZLTVET , BHEEFNTEMARN125MZIHEVITEEHD. ZHETHIRE[FHIEERIALENHDERA.
X BFEVIEWeeklyDIRSTAUT 1 DBMRZRNTHICTEFEA.
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SHEFIITEEMBZRDD (BHETRBEVIDSROTAEFIITEMIED 1 ~ 2 DP{l)
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RBEEIE . AERUL KREBIPROSEY - A T3> E5| (B Y 2B HRIEH O A2 BNEL TIRRIENZED T, 5 - A T3V EEI0
ENFZBNELIEDTEBDERA. ¥ - AT aVEBICEV TR, %hViBE . ABIRGOZEBECLOTEINELZBEZNHHD.,
ZUANGHLEOREIEL(F—E 2R X(F Z2UANTGHLEZBASEREZWDIENDDFTT . Flo, ABIHEENH(ICLDIERL
EBREICARBNEUIZ AL BMOZVANIRELRDE T HEEICERU TR H5NUOEEEIEDOEREmENE I R EEFELDR
MENZEHHFERIZAAN B ERFOEEONETZ +RCHZHHVLE, BmOEE. BEI O UAIOEFE, FEREZ+II(C
HIEFVZIEWSAT, B B0HIMTE BETEBIZITOTVWREEFI LD, BREVERL LITET, Fe. KERICEENZECRBEDE
FICBIL, SHtE—tIEEZEVFEA SHEARERICEEEHOFIAICEL., R FERUICEEIBENHNFT.



