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(100) 11000907

100 6 30 100
1 1 6 30
100
)
100 6 30 21,737
1,247 0.9%
0.2% 100 1 1 6 30 4,495 4.0%
(79) () 27815
(74) ( ) 12812
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100 6 30

( )
100 6 30 100 6 30
%
1100 ( «» $ 44,715 2 2100 ( «C» $ 184,358
1310 - 2180 -
( «) 232 - ( «» 30
1130 - ( D)) 8,077 - 2120 2,640 -
1140 ( D)) 547,189 22 2140 79,254 3
1150 - ( D)) 12,312 - 2160 ( «) 11,933 1
1160 ( @) 19,483 1 2170 130,985 5
120X ( D)) 636,342 25 2210 272,056 1
1250 16,259 1 2260 36,674 1
1260 26,330 1 2280 2,683 -
1286 - ( D)) 12,530 - 21XX 720,613 8
1298 - 2,579 -
11XX 1,326,048 52 2420 ( )) 68,000
( ) )
2810 ( « ) 1,169
1501 150,567 6 2840 -« « ) 70
1521 527,239 21 28XX 1,239
1531 582,189 23 2XXX 789,852
1541 136,992 5
1545 93,556 4
1546 29,197 1 3110 ( « ) 670,570
1561 44,250 2
1631 3,860 - 3211 ( « ) 764,105
1681 59,813 2 ( cHC )
15XY 1,627,663 64 3310 111,747
15X9 ( 614,696 )( 24) 3350 200,120
1670 164,739 7 3XXX 1,746,542
15XX 1,177,706 47 ( )
1770 3,283 -
1820 3,763 -
1830 25,594 1
18XX 29,357 1
XXX $ 2,536,394 100 $ 2,536,394

100 8 9



100 1 1 6 30

( )
( )
%

( (@)
4110 $ 1,154,612 97
4170 ( 10,360 ) ( 1)
4190 ( 132) -
4100 1,144,120 9
4610 43,115 4
4000 1,187,235 100

( cH)c )
5110 ( 879,188)( 74)
5610 ( 22,018 ) ( 2)
5000 ( 901,206 )( 76)

5910 286,029 24

6100 ( 39,460)(  3)
6200 ( 55,557 ) ( 5)
6300 ( 57,711)( 5)
6000 ( 152,728)(  13)
6900 133,301 11
7110 87 -
7310 ( D)) 3,653 1
7320 ( D)) 285 -
7480 573 -
7100 4,598

7510 ( 988 ) -
7521 ( C » ( 327) -
7530 ( 557 ) -
7560 ( 12,010 ) ( 1)
7500 ( 13,882 ) ( 1)
7900 124,017 11
8110 ( ( )) ( 10,944 ) ( 1)
9600XX $ 113,073 10
9601 $ 113,073 10

( «C )
9750 $ 1.90 $ 1.73
( «C )
9850 $ 1.90 $ 1.73




100
100 1
99 )
100
100 30
$4,320

100 1 6 30
(
$ 609,320 350,531  $ 87,085 346,409  $ 1,393,345
61,250 413,500 - - 474,750
- 74 - - 74
- - 24,662 24,662) -
i, - - 234,700) ( 234,700)
- - - 113,073 113,073
$ 670,570 764,105 $ 111,747 200,120 $ 1,746,542
$12,000
100



100

30

100

$ 113,073

1,097
13,105
327
63,149
557

74

206
( 8,077)
41,349
7,643
2,119
( 180,406 )
( 17,337)
481
4,29
30
1,490
( 76,258 )
( 764)
( 7,836)
25,026
106
( 28)
( 16,578 )
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142,560 )
776

6,228 )

316 )

148,328 )

283,389 )
84,250
166,250 )

6)
474,750

109,355
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100,266

44,715

1,404
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1,119

11,227

139,355
33,440)
36,645

142,560
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97 6 6
97 7 1
73 7 (
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) 100 3 1
100 6 30 880,000
670,570 10
340
/
100 6 30
100%
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100 6 30 $21,737 $1,247
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0960013218

(1)

(2)

(96)

96

052

(97)

~14~

96

30

16

97
127
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100

100

100

100

30

~15~

100

100 6

219
32,476
12,020

44,715

100 6

232

$3,653
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(

(

)

)

)

- 4,900 100.5.6~100.9.15
~SWAP 2,000 100.5.16~100.8.9
100 6 30
$ 1,764
551,208
( 5,783)
$ 547,189
100 6 30
$ 19,476
7
$ 19,483
100 6 30
$ 31,086  ($ 1,340) $ 29,746
304,584  ( 28,577) 276,007
191,561  ( 9,900) 181,661
181,681  ( 32,753) 148,928
$ 708,912  ($ 72,570)  $ 636,342
100
$ 867,428
13,105
( 1,345)

~16~

$ 879,188




100 6 30

$ 150,567 $ -3 150,567
527,239 ( 107,870) 419,369
582,189 ( 331,571) 250,618
136,992 ( 53,052) 83,940

93,556 ( 54,314) 39,242
29,197 ( 20,728) 8,469
44,250 ( 20,550) 23,700

3,860 ( 1,344) 2,516
59,813 ( 25,267) 34,546
164,739 - 164,739

$ 1,792,402 ($ 614,696) $ 1,177,706

100 6 30
( 1 $ 95,000
C 2) 89,871
184,871
( 513)
$ 184,358
1.10%~1.18%
100 6 30
- $ 72
- ( 42)
$ 30
100 $285
100 6 30

1,000 100.5.6~100.7.11

~17~
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) _

)

100 6 30
$100,000 $ 68,000 10073721~  (
101/11/26 30
+0.70%)
- /0.946
$ 68,000
100
$ 21,083
( 3,545)
( 5,117)
( 1,477)
10,944
) ( 481)
1,477
( 1))
$ 11,933
100 6 30
- $ 12,530
100 6 30
$ 72,570 $ 12,337
1,359 231
( 224) ( 38)
$ 12,530
100 6 30
(€] $ 59,043
99
@) 17.04%

~18~




100 6 30

87 $ 200,120
100 6 30
96 97
100 6 30
92 9 29 09200349290 9% 1 1
100 12 31
93 1 15 09200490090 95 12 31
100 12 30
97 6 26 09700536040
98 11 5 09800868980 100 1 1
104 12 31
/
1.
94 7 1
6 15 ( )
15
45 24
100 6 30
$24,979
2. 94 7 1
6%
3. 100

$5,077
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1. 100 6 30 100

$ 633 ($ 70) 50% $ 327

100 6 30 $880,000
88,000 8,000
$670,570 10
) _

1)
(2)
3)

50%

10%
4. 100 6 16 99
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(@)

99 99
$ 24,662 % -
334,700 3.5
$12,000 $4,320
5. 100 100
$5,088
1,916
6. 99
4 99 $11,098
$4,439 ($902) $119 100
7.
1. 100 6 30
100.2.21 918 NA NA NA
2 100 2 21

Black-Scholes

100.2.21 $74.88 $ 78 28.08% 0.011 0.22% $ 0.08

100
$ 74
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100
(@)
C )
$ 124,017 $ 113,073 65,230 $1.90 $1.73
- - 42
$ 124,017 $ 113,073 65,272 $1.90 $1.73
100
$ 77,510  $ 58,447 $ 135,957
5,065 3,303 8,368
2,958 2,119 5,077
2,781 3,095 5,876
$ 88,314 $ 66,964 $ 155,278
$ 41,390 $ 14,919  $ 56,309
$ 2,755  $ 4,085 $ 6,840
( ) ()
99 5
100
$ 29,554 3
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100 6 30
$ 8,077 82
3.
100 6 30
$ 12,312 2
(@D
100 6 30
100 6 30
$ 150,567
155,953
$ 306,520
( ) 100 6 30 3,688
308
C )
100 6 30 $7,182
)
100 6 30

$398,413
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100 30

631,776 - 3 631,776

3,763 - 3,763

671,976 - 3 671,976

68,000 - 68,000

232 - $ 232

30 - $ 30

( )
(
)
100 30
$184,358 $68,000
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(2)

3)

(4)

100 6 30
C )

18,953 28.725  $ 544,425

72 41.63 2,997

4,033 28.725  $ 115,848

100 1 1 6 30
)

€ 20,489) $ 20,489

6 ( 6)

12 ( 12)
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1.
2.
3.

(@) 2

2,500 $ 20,489 100% $ 20,489

63 ( 70) 50% ( 70)

$ 20,419 $ 20,419
4.
5.
6.
7.
8.

9. )3

~27~
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1.
(@) (@)
$ 25,000 $ 2,500 2,500 100% $ 20,489 ($  4,495)
36
633 633 63  50% ( 70) ( 327)
2 175-3
2.
3.
4.
5.
6.
7.
8.
9.
10.
)
)

100
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(

)

)

)

(

)

99

28

100
$ 1,187,235 $ - $ - $ 1,187,235
$ 1,187,235 $ - 3 - $ 1,187,235
$ 117,568 ($ 4,495) $ - $ 113,073
(3 63,149) $ - $ - (3 63,149)
(% 10,944) $ - $ - (8 10,944)
(3 327) $ - 3 - (% 327)
$ - 3 - 3 - 3 -
(99) 151

~29~
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