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FAPERETRPF AT i
TEAEIII TR LEIP RN ERHCEY

B R RE &2 54 (SPAN) $-fik &

— ~ 1 f& @ @] > ge(Price Scan Range, PSR)
PSR=TX %% %z £x0.25

=~ ek % & & #c(Extreme Move Multiplier) 2 & =& F 7 4 v
(Extreme Move Covered Fraction)
(-) 3% d S8z s 3B
(=) tEspim Fr 5 25 32%

= ~ i # R i p] > #e(Volatility Scan Range, VSR) @ 7 i * o

e~ B0 Z R % @ (Intra-Commodity Spread Charge)
&f?’gf%iyi)};‘é%fﬁ: i) m]f;jpﬁp%. 2 E % £ x30%

14

~ BR & £ 3745 F (Inter-Commodity Spread Credit Rate ) 2 22 .5
7 4= * 1L 5 (Delta Per Spread Ratio)

TERES TR R A RN ERACZNBTX R
E’?ﬁ%%éﬁ%ﬁﬁfé%@%?“’ﬁ&&m%ﬁﬁ’
L
BRERA3THAEZYN | BRESBLIITHRS | ZHHEHEL*F
TXvs TE 0.5 1TXvs1.02TE
TXvs TF 0.5 1TXvs2.26 TF
TX vs Xl 0.5 1TXvs 2.16 XI
TXvs GT 0.5 1TXvs3.78GT
TXvs G2 0.5 1TXvs1.85G2
TX vs E4 0.5 1TXvs1.01E4
TX vs SO 0.5 1 TXvs3.73 SO

=~ 7 2 EE S Mk & ©(Short Option Minimum Charge) : # i * o
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