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3200 3500 3800 4100 4400 4700 5000

® FEtR AT UL
Delta (&) = WU AYZL B/ ARIT G s 1Y A2 5)
> RIIAUN RS AL SIS TARBI B i AL SR H

Gamma (A) = Delta 9725350 /Fr 1Y

PO B

> B Delia R R THRIOH B e 6
Theta (&) = WAL 30, HER A FIRLAx KA 253

> MM ASBAER TR IR TR R L
Vega (B) = SIS 30/ BRIV i B B 5125 2

> RS BAER TR B B A AL L.
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AlgoStars * KBS

® e Rl

Delta: HIBCL PRGBS SARHT B I I LR R

Gamma: Delta ] Firfsl sy, SAEHIBCL TR TR A DA s 2
BRVGIZ LT B A SR R R

Theta: WIBCL XTI AR BURE , W SIIUEAT (09 Theta {H, &
WRAE VR — RAGHIRL, B RHFERRAE R AU S AT R (. ez
SR, Theta (E/Z2IEME, R AT KF A& AT

Vega: WIBCLIXIBER (V) RUBURNE, SARrIEsi R, I
EZIE, L, BRI kFaE AR, Vega NIE, zaik
NUE, XL PAE AR

Rho: HIBCL IR TFRIZR/KCPRYBURNE , 1R Rho ZoRoxd s A K
TLTSAR, 2R

WARAEN: AR ARSI T greeks R W (& 29 4 1A LA -
WIRAES): B KA E 4 U greeks (BTN I A 208 A 0L B Lo

S 2/ R BER R H ISR greeks {H5 HREAY T L AE L

frizzm[10% |3 ez 0% Zi ol %

SRS Delta¥ Gamma¥ Theta¥ Vega¥ |-
3956.7 - 10% 17.58 0.08 -193.61 306.86 [
3884.76 -2% -21.62 0.09 -215.43 341.58}
3812.82 -6% -26.24 010 -234.91 372.65 ;
3740.88 -4% 3142 011 -250.73 397,99
3668.94 - 2% -37.10 012 26160 415.56

3597.00 43.11 0.05 0.81 391.63
3525.00-2% -40.559 .14 -264.45 421,03
345312 4% -56.12 .14 -255.39 407.30
338113 6% -52.61 0.13 -238.51 382.86
330924 -5% -68.87 .13 -217.60 348,05}
323730 0% -74.75 .12 -191.21 308.04 =
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