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SRR RH P
REBEBREHN A EARBRBELED TS

S REBEAREE

AARBEBEAAFAERZ AR E23PE T REE LRI E
EARIERBREEES ) (UTHRBEEREE) > MAEE - RERFAAAME
ANEH -
AARE FRIRAABATHZAEEBARAAZNSL - EFR

E-mail » REBFM b RAARBZ ARE BEEHE RE S E L -

AANFBFRBOABTHIREELE 35T 0 MAAZMBATHATE E M R
FRHE - FRELBUARARFRBARBEZMA > Z BBEGHLE RIELS
FoAAFHR LB LEE AR AARRMBRAAZBALTR

b2
=G5 AR R PR B
AA (%%)



Fife) 12 TX B MTX 3B 7E 8 R sk st B &,

A# 10741838 TXRERMIXARBZHREKN -

1~ [HEAEREFEFK])
NERREHZERXR BN R RERIE > FLHCEXFRUE
ERASRREZFRUERARE -
A4S S P Y
BaRE
i & I e L EET e
i1 ok icks
g | # | # | % )
TX10701 | 15:10 | 1830 | 2 | 10365 [[10370 3 200
3 10364
6 | 10368 | 10:
MTX10701 15:30 18:10 4 10366 5 160
10 |10365| 10373 | 5
2+ DEHMHEFRA] R (BRI £ 7 ]
BEE4EAILHBE 18158518 18 8(£4BEHB)
BREREN | BREREZERRRE | BAR | omaE
A 3 5 & o | g | TR wE ] wn 2 | =M
i) . /\
208 | E | ms | wa |(Ticks) | (26)
115 TX 10701 15:10 18:30 6 10367(10370 5 3 200
1H15H TX 10702 15:05 17:00 5 10222110227 5 5 115
1816 H TX 10701 15:08 18:39 5 10211110213 5 2 211
1816 H TX 10702 15:30 18:00 5 1009710102 5 5 150
18178 TX 10701 15:01 19:00 5 10167(10169 5 2 239
1H18H TX 10702 15:30 17:20 5 10193(10196 5 3 110
1815H MTX 10701 15:10 18:25 10 10366 | 10369 10 3 195
1516 H MTX 10701 15:30 18:39 10 10210(10212 10 2 189
1516 H MTX 10702 15:30 18:00 10 1019610201 10 5 150
1HI17H MTX 10702 | 15:01 19:00 10 [10166(10168| 10 2 239
1 H181 H [MTX10702| 15:30 18:45 10 |10192]10195 10 3 195




® TX
o 3R4E 0% R B =[200+115+211+150+239+110])/60/4( 8)
=427~ 8%)
¢ TXHRBBEEFE > TX FHMAFFRE 3 NEF@ B*3 ) iF
*60 4-42=720 5-48) > B RF R HoMET3518 £
=(2*239+2*211+3%200+3%70)/720=2.375 1B ticks
® MTX
o 3RAE ORI B E=[195+189+150+239+1951/60/4( B ) =4.03(+]s
B¥F)
¢ MTX 3R1E1E 23+ H > MTX P34 4RG R 3 /1854 B *3
JNEFR60 4-48=T20 5-4%) > AR 0T M Aot TI391E £
=(2*239+2*189+3%195+3*97)/720=2.406 18 ticks
® TX MTX %ik 3/ eFhE > TX & MTX Z F344R18=2.391 18
ticks » ¥ A TX ~ MTX 2 8 B)7E 85T BT 20 ¥ TR BN 5
BFERELTEE) R -
® S TXHFIMIXAEHEFZ—F4RBoFHEE 2 /MR E > M
K3 NEF o RIS A MEARIEIE £ A 2 /N FEHE -
Bl 20 TX B MTX 2 3 ES méiztan X
B# 1071 A3 A ZREKATF ¢
RenAE /R PPy
o R 05 R [AFEF = - - . AT 4 % .
oo TEE (eS| S RIBBE | BE E;g;fl P35 48) 1B Bk
Fal 5
15:00 17:00 1 10367/10370 3 3 120 21,600
17:05 18:30 1 10368/10370 2 3 85 15,300
18:45 19:35 2 10369/10373 4 2 50 12,000
TX 10701 :
19:50 21:15 2 10370/10372 2 3 85 30,600
21:31 22:50 3 10371/10376 5 1 79 14,220
22:58 23:45 3 10372/10375 3 3 47 25,380
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RV B i e
v =1 F L B w R H EEE F'—:E
55 R IR mmr | mr || BN
TEM | mEs BHE 2 fl (5 4%)
Mo om
466
st 119,100
(=7.77HR)
15:00 16:15 1 10368/10372 4 2 75 9,000
17:10 18:25 1 10369/10374 5 1 75 4,500
18:45 19:50 2 10370/10373 3 3 65 23,400
20:10 21:25 2 10371/10373 2 3 75 27,000
MTX 10701
21:35 22:50 3 10372/10377 5 ] 75 13,500
22:51 23:59 3 10373/10376 3 3 68 36,720
433
A2t 114,120
(=7.22HR)

B 1A 38 TX F44AE 7.77 /8§ - MTX F394R1% 7.22 /N85 > ik
5.5 N2 PUMB(HRAR PG IR A F39) > LB s 119,100+
114,120=223,220

Fufp] 3 1 TXO AR 32 Bh 7S By g G2t H 7 3\

C#107F 1A 38 TXORRBZMFAARIN

-3 el E AR | 3RAB
e £ 23t S N 3 e
23 £ I i .
E 4 () | %
20 97| 98] 10| 15:10| 18:00] 170 1w
10400Call 20 98| 100| 25| 1835 21:20] 165 2 19,800
200 100| 102| 20| 2140 23:30| 110 3 19,800
20 55| s6| 20! 16:00] 18:25| 145 1 8,700
10450Call 21 55| 56| 20| 18:40| 21:22] 162 2 19,440
ME AR
20 57 59 20 21:40] 23:30] 110 3 19,800
TX1
20 24| 2450 20 15:10]  18:15| 185 1 11,100
10500Call 200 2450 26/ 20 19:00] 21:20] 140 2 16,800
25| 245| 25.51 25| 2140  23:40] 120 3 21,600
20 83| 84| 20 1530 1825 175 | 10,500
10550Call
20 84| 86| 20/ 1840 21:20] 160 2 19,200
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25| 94| 99| 25| 2140 23:40] 120 3 21,600
20 2| 2.1] 20| 15:30[ 19:30 240 2 28,800
10600Call 200 22| 23] 20/ 1840 21:20] 160 2 19,200
25| 21| 2.4 25| 21:40] 23:40[ 120 3 21,600
20 04| 07 20/ 15:10 18:15| 185 1 11,100
10650Call 201 0.6 1| 20 19:00[ 21:20| 140 2 16,800
25 0.5 0.9 25| 21:40[ 23:40] 120 3 21,600
20| 13.5| 14/ 20 15:30| 18:10| 160 1 9,600
10450Put 20| 10.5| 12| 20 18:35| 21:25| 170 2 20,400
20 11.5| 13| 20 21:40[ 23:40| 120 3 21,600
20| 5.4 550 20 15:10] 18:15| 185 1 11,100
10400Put 20 1.4 25 20 19:00[ 21:20] 140 2 16,800
200 1.4 3] 20 21:40] 23:40] 120 3 21,600
10| 26| 27 20/ 1530 17:30| 120 1] =

10350Put 200 1.6] 32| 20 1830 21:29] 179 2 21,480
200 06| 12| 20| 21:40[ 23:50[ 130 3 23,400
20 14| 1.5 20/ 15:30] 18:12] 162 1 9,720
10300Put 200 0.6 0.8 20/ 1835 21:25] 170 2 20,400
20 0.1] 03] 20/ 22:00[ 23:40| 100 3 18,000
200 0.9 1| 20 15:15] 18:15 180 1 10,800
10250Put 20 0.4 0.8 20/ 19:00[ 21:20] 140 2 16,800
20 03| 0.5 20 2145 23:30] 105 3 18,900
30 05| 06| 30| 15:15| 18:00] 165 1 9,900
10200Put 30 04| 05 30 18:45 2125 160 2 19,200
30 03] 03| 30, 21:40 23:30[ 110 3 19,800
T3 RAR W RI (A 5 7.02 596,940

Hi B EE s WAE | $RAE
7 &b 2t E R | ohER | 4t E

184& |18 4 AL &

2 )2 () | HE 3
20 191] 192 20 15:10 18:00[ 170 1 10,200
10000Call 20 188| 189 20| 18:35| 21:20| 165 2 19,800
20| 183 185 20| 21:40[ 23:30] 110 3 19,800
CEIEUEES) 201 112 113| 20 16:00] 18:25| 145 1 8,700
10701 10100Call 20] 109| 110/ 20 18:40| 21:22 162 2 19,440
20| 104| 106 20| 21:40] 23:30[ 110 3 19,800
20 52| 531 20 15:10] 18:15 185 1 11,100

10200Call |-——

200 51| 54/ 200 19:00] 21:20[ 140 2 16,800

22




20 491 52 20 21:40|  23:40| 120 3 21,600

20| 20.5 ; 20 15:15 18:15| 180 1 10,800

10300Call 20| 19.51 21 20 19:00{ 21:20{ 140 2 16,800
20 200 22 20 21:45 23:30) 105 3 18,900

20 2.6 2.8 20 15:15 18:15| 180 1 10,800

10500Call 20 2.5 2.7 20 19:00 21:20f 140 2 16,800
20 2.1] 24 201 21:45 23:30[ 105 3 18,900

20 0.6/ 0.8 20 15:30 18:10f 160 1 9,600

10700Call 20 0.6/ 09 20 18:35 21:25| 170 2 20,400
20 0.7 1 20 21:40|  23:40| 120 3 21,600

20 0.1] 04 20 15:30 18:25| 175 1 10,500

10900Call 20 0.1 05 20 18:40|  21:20{ 160 2 19,200
20 02 04 20| 21:40{ 23:40] 120 3 21,600

20| 143| 146 20 15:30 18:10[ 160 1 9,600

10300Put 201 145] 148 20 18:35 21:25| 170 2 20,400
200 142 144 201 21:40| 23:40| 120 3 21,600

20 771 78 20 15:10 18:15| 185 1 11,100

10200Put 20 75| 717 20 19:00|  21:20{ 140 2 16,800
20 73 75 20 21:40{ 23:40f 120 3 21,600

201 36.5| 37 20 15:30 18:10( 160 1 9,600

10100Put 201 37.5| 395 20 18:35 21:25( 170 2 20,400
20 351 37 20 21:40[ 23:40[ 120 3 21,600

20| 155 16 20 15:10 18:15| 185 1 11,100

10000Put 20 17( 185 20 19:00{  21:20{ 140 2 16,800
20 16 18 20 21:40[  23:40| 120 3 21,600

20 6.6 7 20 15:30 18:10( 160 ] 9,600

9900Put 20 6.8 7.2 20 18:35 21:251 170 2 20,400

20 6.5 7 201 21:40 23:401 120 3 21,600

20 33| 3.6 20 15:30 18:25( 175 1 10,500

9800Put 20 3.5 3.8 20 18:40|  21:20[ 160 2 19,200

20 4 4.2 20| 21:40] 23:40[ 120 3 21,600

- 20 2| 22 20 15:10 18:15) 185 1 11,100

9700Put 20 21 25 20 19:00{  21:20[ 140 2 16,800
20 2.5 29 20 21:40 _23:40 120 3 21,600

20 1.3] 1.5 20 15:30 18:10[ 160 1 9,600

9600Put 20 1.2 1 8 “ _20 | 18:35 | 21:25( 170 2 20,400
20 1.5 i 2 201 21:40| 23:40| 120 3 21,600
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R B
10702

20)  243| 250 20 15:10 18:00f 170 | 10,200
10000Call 20| 240| 244 20 18:35 21:20| 165 2 19,800
20| 241| 245 20 21:40 23:30| 110 3 19,800
20| 176| 181 20 16:00 18:25] 145 1 8,700
10100Call 201 171 174 20 18:40 21:22| 162 2 19,440
201 1721 176 20 21:40 23:30f 110 3 19,800
201 124| 127 20 15:10 18:15 185 1 11,100
10200Call 201 123| 127 20 19:00 21:20{ 140 2 16,800
201  121| 125 20 21:40 23:40| 120 3 21,600
20 80| 81 20 15:15 18:15 180 1 10,800
10300Catl 20 791 81 20 19:00 21:20] 140 2 16,800
20 78| 81 20 21:45 23:30| 105 3 18,900
20| 28.5| 29.5 20 16:00 18:25( 145 1 8,700
10500Call 201 2751 29 20 18:40 21:22] 162 2 19,440
20 27| 28.5 20 21:40 23:30| 110 3 19,800
20 92| 93 20 15:10 18:15] 185 1 11,100
10700Call 20 9.1 94 20 19:00 21:20| 140 2 16,800
20 9] 9.5 201  21:40 23:40| 120 3 21,600
- 20 3.1 32 20 15:15 18:15] 180 1 10,800
10900Call 20 31 3.2 20 19:00 21:20] 140 2 16,800
20 3.1 35 20 21:45 23:30] 105 3 18,900
20| 213| 217 20 15:00 18:20] 200 1 12,000
10300Put
201 210 214 20 21:31 23:30| 119 3 21,420
20| 156/ 158 20 15:30 18:25| 175 1 10,500
10200Put 20| 151 160 20 18:40 21:20[ 160 2 19,200
201  150| 157 20 21:40 23:40[ 120 3 21,600
201 110] 114 20 15:30 18:10] 160 ] 9,600
10100Put 20| 108| 112 20 18:35 21:251 170 2 20,400
20| 105| 109 20 21:40 23:40| 120 3 21,600
20 78 79 20 15:10 18:15( 185 1 11,100
10000Put 20 771 79 20 19:00 21:20[ 140 2 16,800 |
20 76] 78 20 21:40 23:40{ 120 3 21,600
20 55 56 20 15:30 18:10{ 160 1 9,600
9900Put 20 54 57 20 18:35 21:25 ];)- 2 20,400
20 521 56 20 21:40 23:40] 120 3 21,600
— 20| 37.5| 38 20 15:10 18:15] 185 1 11,100
9800Put
201 36.5] 38.5 20 19:00 21:20{ 140 2 16,800




200 35| 37| 20 21:40| 23:40] 120 3 21,600
201 25| 25.5 20| 15:15| 18:15| 180 1 10,800

9700Put 20| 24.5| 26| 20] 19:00[ 21:220 140 2 16,800
20| 23| 245] 20| 21| 2330 10s] 3 18,900

200 17.5| 18.5] 20/ 15:15| 18:15| 180 1 10,800

9600Put 20 17| 18] 201  19:00[ 21:20] 140 2 16,800
20 16| 17.5| 20] 2145 23:30| 105 3 18,900

- 34 3R AB 0F R (/) 1) 7.27 1,466,940

C® 1 A31 8 TXO M2 832 4 -FHMAF 7.02 15 « B EIBR 4 F
SAF 727 N 6.5 N2 PIAB(IRAR PIAR AR A FH) 0 LARAE
M A 596,940+ 1,466,940= 2,063,880

Fop) 40 E XA AR B RE S R AGEES A

D# 107 %1 A 25 B ¥ RTF ~ XEF & RTO W& B MIF I -

25

A . g 2
wAE A/ Baf | "2 AT 5 0d | TR | K3t
| A28 BB/ 818 ) . HRAR 5 REE MM ARL
F 3 #(ticks)| ## & Rl (o) | FatEdt | o
HHE HE
6.9102/6.9121 | 19 2|17:40~21:00 200 1| 51 2| 96,000
10701
6.9097/6.9119 | 22 1.521:30~23:40 130 2l 31 1.5 70,200
6.9251/6.9272 | 21 1.5/17:40~21:00 200 1| 51 2| 72,000
10702
6.9252/6.9273 | 21 1.5[21:30~23:40 130 2| 31 1.5| 70,200
6.9434/6.9454 | 20 2|17:40~21:00 200 1| 51 2| 96,000
10703
6.9435/6.9455 | 20 2|21:30~23:40 130 2l 31 1.5| 93,600
2
6.9892/6.9912 | 20 2|17:40~21:00 200 1| si 2| 96,000
RTF 10706
6.9892/6.9912 | 20 2[21:30~23:40 130 2| 31 1.5| 93,600
7.0324/7.0363 | 39 1.5[18:00~21:00 180 1| s 2| 64,800
10709
7.0324/7.0363 | 39 1.5[21:30~23:40 130 2| 31 1.5 70,200
7.0794/7.0833 | 39 1.5(18:00~21:00 180 1l st 2| 64,800
10712
7.0794/7.0833 | 39 1.5[21:30~23:40 130 2| 31 1.5 70,200
1940 44k 957.600
34 ARAR R 5.38 NG P34 i 11.0833
1.0622/1.0624 | 2 2{17:40~21:00 2000 | 51 B 96,000
10703
1.0621/1.0625 | 4 2[21:30~23:40 130 2 51 2 124,800
XEF| 2 - —
1.0673/1.0675 | 2 2[18:00~23:00 180[ 1 51 ) 86.400
10706
1.0671/1.0679 | 8 1121:30~23:40 130 2 51 2 62.400




WAR BEY
WAZ A B/ EEME||E AR BT | MBS | Foe
| 4B B1&/&18 3R 1R 5 R W E | RIBEAE
21 #(ticks)| 1 & Bl(4e) | s | ot
WE #E
640 N4k 369,600
T34 3818 5 R 5.33 N =S T34 iR 4R 12.83
1.3597/1.3599 2 2 |17:40~21:00 200| 1 51 2 120,000
10703
1.3592/1.3596 4 2 (21:30~23:40 130, 2 51 2 156,000
2.5
1.3642/1.3644 2 2 |18:00~23:00 180 1 51 2 108,000
XBF 10706
1.3638/1.3646 8 1 |21:30~23:40 130 2 51 2 78,000
640 ok
T34 4R 1% w5 R 5.33 N = T3 s 16.04
0.0169/0.0207 | 38 2(17:40~21:00 200 1 51 2| 48,000
10702 6.90C
0.0199/0.0252 53 1.5(21:30~23:40 130 2 51 2| 46,800
0.0073/0.0109 | 36 2(18:00~21:00 180 1 51 2| 43,200
10702 6.92C
0.0103/0.0154 | 51 1.5(21:30~23:40 130 2 51 2| 46,800
0.0025/0.0061 36 2(17:40~21:00 200 1 51 2| 48,000
10702 6.94C
0.0055/0.0106 | 51 1{21:30~23:40 130 2 51 2 31,200
0.0005/0.0041 36 2(18:00~21:00 180 1 51 2( 43,200
10702 6.96C
0.0035/0.0086 51 1]21:30~23:40 130 2 51 2| 31,200
0.0001/0.0023 22 2117:40~21:00 200 ] 51 2| 48,000
10702 6.98C
0.0031/0.0068 37 2(21:30~23:40 130 2 51 2| 62,400
0.0001/0.0041 40 2(18:00~21:00 180 ] 51 2| 43,200
10702 7.00C
0.0031/0.0086 55 1{21:30~23:40 130 2 51 2| 31,200
[
0.0001/0.0021 20 2(17:40~21:00 200 1 51 2| 48,000
RTO 10702 6.82P
0.0031/0.0066 | 35 2(21:30~23:40 130 2 51 2 62,400
0.0001/0.0007 6 2(18:00~21:00 180 ] 51 2 43,200
10702 6.84P
0.0031/0.0052 | 21 2(21:30~23:40 130 2 51 2| 62,400
0.0001/0.0024 | 23 2|17:40~21:00 200 1 51 2| 48,000
10702 6.86P
0.0031/0.0069 | 38 2121:30~23:40 130 2 51 2| 62,400
0.0012/0.0049 | 37 2/18:00~21:00 180 ] 51 2| 43,200
10702 6.88P | —— —
0.0042/0.0094 52 1{21:30~23:40 130 2 51 2 31,200
0.0059/0.0095 36 2(17:40~21:00 200 ] 51 2| 48,000
10702 6.90P
0.0089/0.014 51 121:30~23:40 130 2 51 2| 31,200
0.0162/0.0197 35 2(18:00~21:00 180 1 51 2| 43,200
10702 6.92P
0.0192/0.0242 50 1.5(21:30~23:40 130 2 51 2| 46,800
BIX 6 MAHIMBKAABE | 23.040 o4 6,559,200
I 34 4R 18 o5 1) 8.0 N:=S T34 R 4 9.9
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¢ RTF : F 35345 05 []1=1,940 4348=1940/60/6=5.38 & /|~ BF

IRAR A 45=957,600/(4¢1os4mmm 2 £)*60%60*6(6 10 A tranik 2 £))=11.08

o XEF : 344545 05 F=640 45-45=640/60/2=5.33 {B ] 6%
ARAE AR E5=369,600/(4 1oantr 2 £)*60*60*22 19 A prantk 2 £))=12.83
+ XBF : 343548 w5 B]=640 245=640/60/2=5.33 {8 |- 8%

IRAB A 45=462,000/(4¢ 1 wamm e £*60*60*202 ma »ame£)=16.04
¢ RTO : F34 3545 05 f]=23,040 5-48=23,040/60/48(48 18 5 51411% &

#)=5.33 18| 8§

RAB AR 456,559,200/ (4 1 winim 2 £)* 60*60* 4848 1a 4 71404 £ £))=9.49
Dz AK B R587 5H3R1E i 4 RTF +RTO=11.08+9.49=20.57
D % JF A KB R 581 Sh3R1E a4 XEF+XBF=12.83+16.04=28.87
§f7) 5 : UDF & SPF 4R (% 41 7% 8 s st B X

E# 107 %1 A 3 B4 UDF & SPF = #4& 4k -

o . AR 4 R#&¥
wREA| BRE |REH wAEey| L3t o . -
# &b 002 O WAFER SRR REFE | MAE A
2 £ (ticks)| % BAEE|l % .
(5-4%) HE
21360/21364 4 2 09:30~13:30 | 240 ] 16 1.5 43,200
21357/21360 3 3 15:10~16:30 80 2 21 2 57,600
10703 | 21368/21370 2 3 17:00~17:30 30 2 11 1 10,800
21368/21371 3 3 19:00~21:00 120 3 11 1 64,800
21391/21393 2 3 21:30~-23:30 120 4 21 2 172,800
UDF 23140/23146 6 1 09:30~13:30 | 240 1 16 1.5 21,600
23150/23155 5 1 15:10~16:30 80 2 21 2 19,200
10706 | 23159/23163 4 2 17:00~17:30 30 2 11 1 7,200
23184/23189 5 i 19:00~21:00 120 3 11 ] 21,600
23201/23203 2 3 21:30~23:30 120 4 21 2 172,800
419,400
2435/2436 4 2 09:30~13:30 | 240 | 16 1.5 43.200
2436/2436.75 3 3 15:10~16:30 80 2 21 A 57,600
SPF 10703
2437.5/2438 2 3 16:30~17:30 60 2 11 1 21.600
2438.25/2439 3 3 19:00~21:00 120 3 11 1 64.800
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2439/2439.5 2 3 21:30~23:30 | 120 4 21 2 172,800
2433/2434.5 6 1 09:30~13:30 | 240 1 16 1.5 21,600
2434/2435.25 5 1 15:10~16:30 | 80 2 21 2 19,200

10706 | 2435.5/2436.5 4 2 17:30~18:30 | 60 3 1 1 21,600
2437/2438.25 5 1 19:00~21:00 | 120 3 11 1 21,600
2439/2439.5 2 3 21:30~23:30 | 120 4 21 2 172,800

437,400

B e 4RAF (08:45~17:30) 45 5k A% 250,200

£ #3018 (17:30~24:00) 4 35 43t 606,600
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