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B2 Net Deposit/Withd SR CERSACEES Z3L75(& Market Value (Long) -1,177,500 | Z33kh{& Market Value (Short)

HEREEB TR Realized Pl Sl e i 11 {FilF£ 5 Margin Occupied 4,006,066 | $2{=E0E Credit

TFEEEARIR £ Net Trade Premium BIA#ES Fund Avail 2,612,690 | s

HR¥£57=F balance B/F 4,062,276 EF&%7 Total Equity

HHEH NS Deposit/Withdrawal 0| |&#r= Total Asset 5,441,256 | S5 {&F0#2E Total Liability & Equity

L AFHIE MU Net Premium 556,480

BRSR45¢F Balance C/F 4,618,756

#62= Current Position Pnl -1,279,075

OJFE# 4 Fund Avail 2,612,690

OJE#E Fund Withdrawal 532,568

RLENNES: Margin Call 0

BSH e wif® | TPES | B | FoOw EX HEt =HTH am | s0 PESER wiTh womm | Fem it EMEE

v -1,538,007 1,916,700 | - 1 - | 12001 - = = = = -7,500
> 41708 -1,702,500 1,482,805 | 41708 1 2019-07-17 12001 Delta Switch F 2019-12-26 70 787 7,500 787 -157 64
> 45098 102,819 348,637 | 45998 1| 2019-09-25 12001 Put p| 20191125 a7 625 7,500 625 23 6
> 45999 61,674 85,258 | 45999 1 2019-09-25 12001 Call C 2019-11-25 37 625 -7,500 625 29 64

> TA 313,198 937,944 | - 1 = TA TAO0O1 = - - - - -7,000

e 3,057 196,352 | - 1| 2019-10-14 | € c2001 - - | 2019-11-14 - - -5,000

> RU -57,324 955,070 | - 1| 2019-1025 | RU RU2001 - - | 2019-11-25 - - 2,000
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ol At VaR HHvVaR IncrementalVaR

1 12001 -178,313 -178,313 0

TA TADO1 -72,748 -72,748 0

C C2001 -8,092 -8,092 0

RU RU2001 -42,237 -42.237 0
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- [ ] Summary - [ ] Summary
@c @c
] [ T
RU ®ru R —— ®ru
WTA oTA
TA
TA: -72,748
-— -—
C C
Summary Summary
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53R anifl HEas RS 2 #eaE | JEE FedE Rk Hit{Delta inHiDelta Delta Gamma Vega Theta
> BFA L ipal 12001 = 1 = 7,500 1,916,700 -8 75 67 Xy 10,884 6,200
> PTARHEE_FE | PTAISE_F&E | TAOOT - 1| =% 7,000 937,944 85 0 85 Xy -33,344 10,013
> Ek ik €2001 = 1| =% 2019-11-14 -5,000 196,352 27 0 27 -5 -8,503 2,006
> PR piaiig RUZ2001 E 1 =% 2019-11-25 -2,000 955,070 -4 1] -4 -0 -27.569 9,776
g el (%) -20 o0 s HEEE BB (%) 10 O () 10 S 0 FE 10
BEY Delta-&4% HE-it5 hiE-1it&(3D)
ERlnEEE: X: BiA] B i &= SR
-20.00%
@ -15.56%
364,921 & 11.11%
@ -6.67% 364,921
200,000 & -222%
—®- 0.00% 200,000
2.22%
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