F o VIII
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EFH A A $45,000 per day
TR AR R 50 day
B EREL L R
B call option
Strike Premium 2
$44,000 $1,250 $1,350 $1,300
$45,000 $1,000 $1,050 $1,025
$46,000 $750 $800 $775
g put option
Strike Premium 2
$44,000 $1,000 $1,050 $1,025
$45,000 $1,250 $1,300 $1,275
$46,000 $1,500 $1,600 $1,550
4% 7 HEEE L
R eE [REPE |FPHE
% call option : (1) strike $44,000 $54,000 $44,000 $8,700
premium $1,300 $53,000 $44,000 $7,700
A Te $45,300 $52,000 $44,000 $6,700
LE: - B $50,000 $51,000 $44,000 $5,700
FEELEG $50,250 $50,250 $44,000 $4,950
$50,000 $44,000 $4,700
FEAGAEE -$2,500,000 $49,000 $44,000 $3,700
FeTEEEANE $247,500 $48,000 $44,000 $2,700
FERE -$2,252,500 $47,000 $44,000 $1,700
Liaa p Lo -$45,050 $46,000|  $44,000 $700
$45,300|  $44,000 $0
WP XX @A p44,000%F SR 0§ or WBCIZ + T $45200]  $44,000 -$100
% T/CB 5 (Route C5) p #2. & a‘*ﬁ B i e A201XETY & o $45,100 $44,000 -$200
#3520 PBCIZ + TEFT/CRME pesdntez " 30 5 % 8 $45,000]  $44,000 -$300
Bt M5S0 S ENHLEFFRHEEY F P2 LG $44,900|  $44,000 -$400
1,300% ~ o »8201X#]? &PF > 257 (»BCIz * T X% T/CER R $44.800|  $44,000 -$500
502504 ~ > XXX PR RFHEEE W EEL > HE $44,700|  $44,000 -$600
& 9= p g 54,950 7 (-44,000 - 1,300 + 50,250 = 4,950) - $44,600 $44,000 -$700
£ 5 50% g o Fpt 2 £ 11247,500% A o 7lip- Fp $44,500]  $44,000 -$800
4,950% 2z AL A 50K 0 F)B k> A p X H2 $44,400]  $44,000 -$900
F24£50,000F ~ » F|@m #-F p I &k 145050%F ~ 0 50% $44,300  $44,000 -$1,000
P IEE E A 402,500F 2 4 Ao oK T - E B EEG $44,200|  $44,000]  -$1,100
RIH-TFIE & ¢k > A 40250,000% 72 30 Bt g Tt - $44,100]  $44,000[  -$1,200
ERELE G TGS o $44,000f  $44,000]  -$1.300|3% 7 4
$43,000 $44,000 -$1,300
$42,000 $44,000 -$1,300
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¥ call option : (2) strike $45,000 $54,000 $45,000 $7,975
premium $1,025 $53,000 $45,000 $6,975
FESTE $46,025 $52,000 $45,000 $5,975
LE: - B $50,000 $51,000 $45,000 $4,975
FEELEG $50,250 $50,250 $45,000 $4,225
$50,000 $45,000 $3,975
Pl At -$2,500,000 $49,000 $45,000 $2,975
FeTEEEANE $211,250 $48,000 $45,000 $1,975
R A -$2,288,750 $47,000 $45,000 $975
TynE op oA -$45,775
$46,000]  $45,000 -$25
B $45,000]  $45,000] 10253 7 o

$44,000 $45,000 -$1,025
$43,000 $45,000 -$1,025

Yok 7 REFETE 2
R eE [REPE |FPHE
% call option : (3) strike $46,000 $54,000{  $46,000 $7,225
premium $775 $53,000{  $46,000 $6,225
FEH T $46,775 $52,000{  $46,000 $5,225
BHREL $50,000 $51,000{  $46,000 $4,225
EHELEG $50,250 $50,250]  $46,000 $3,475
$50,000{  $46,000 $3,225
ae ik -$2,500,000 $49,000{  $46,000 $2,225
FEEHEE $173,750 $48,000{  $46,000 $1,225
FERE D -$2,326,250 $47,000{  $46,000 $225
Tiak p LA -$46,525
$46,000]  $46,000 STIS| 7
P $45,000]  $46,000 -$775
$44,000{  $46,000 -$775
$43,000{  $46,000 -$775
% call option : (4) strike $45,000
premium $1,025
FEA T a $46,025

B OHR T Ak

3.

Freides: -$2,000,000
e TEEE I -$51,250] » g A ARTE
FrR s -$2,051,250
Lioa g L -$41,025

PP XX @A p45,000% & 54 0 B o~ 2BCIZ & L EF T/CE: 4t (Route C5) P A2 £ 45 i
SR B201XETY K o0 3% PBCIZ * T RT/CRMAS p e bdplez ) 35 5 S E Ko
M50 LAY ERRHE G Fp 2B £ 51,025F & o 201X ETP RPF S R0
BCIz * T % % T/CE440,250% = » XX2 @ #-¢ %P HFHFREL 0, F3 F TR 322
 p40,000% AR~ dda 0 o B pIEE R E5000% 2 2 50X B £ 4 T 250,000F L2 AE 4
Ay wE R E P L025E A2 EJAF ~- FRAGRES > FXXA P2 E PR
mFipEd L Ma A D41,025% > 22 EEITERBEREGEZEFLALE -
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