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1B RELZA 2, ARAI R GEA A ETHRES MRS TG 5E 888X,
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TR 300ETF ¥2, 898, 184, 625. 77
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-1 1.80putlclose (& A 2|#);
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& 41.80 yt 7 B4 EIE 180ETF M ERH ST

B BRR FHEANS
| mawaw mawaw | OGNV ek miEe | gk e
9:45:00 30.21% 77.271% -0.0150 1.9424 1.1211 0.44% 44.00%
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Wk 2: =KBER-PFHEF R (Short Hedge Arbitrage)

Batk, BC+Ke ™™ < S+ P, shidst £ A& BRAIAR A 1820k 2 FAK T A 2 2
AR BEA IR B Z, BB 3R T A R A 2 kB e A1) R uk: B ) B 3 b — AN f5 49
JRE, —ANBALGF BRI, R BT A L 69— AN A5 69 B BRI RAF LR
Fl, MR 2 TUAEE, REEHARNA SV, AEHEKRF-C+S+P-Ke T4y E
Ki#E, TRAAGRKINEFAARGREREEMRX, RAEBEAS, KFENE
FIA) B .
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. t=T LA
t=0 %+ t=0 AL Sk Sk
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£ P +P 0 Sk
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t=0 sk o
Si>K Si<=K
FEAC —C+(S-K) e —C
£ P +P +(S—K) e T+P
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FEHA BRI SEHEFINLS
A Call &% | Put B&WE) | putcall-parit | IR fRE W | fFElk
BhE % y kS & * %
9:45:00 30.84% 25.96% 0.0020 1.9412 | 03815 | 0.08% | 6.69%
10:00:00 39.95% 29.12% 0.0050 1.9382 0.3815 0.21% 18.83%
10:15:00 33.36% 29.61% 0.0020 1.9402 0.3815 0.08% 6.70%
10:30:00 39.95% 29.12% 0.0050 1.9382 | 03815 | 0.21% | 18.83%
10:45:00 35.14% 24.84% 0.0040 1.9362 0.3815 0.16% 14.65%
11:00:00 32.56% 24.84% 0.0030 1.9362 0.3815 0.12% 10.61%
11:15:00 32.82% 29.12% 0.0020 1.9382 0.3815 0.08% 6.70%
11:30:00 35.42% 29.12% 0.0030 1.9382 0.3815 0.12% 10.60%
11:45:00
12:00:00
13:00:00

HAERE UG B ENEEFSH- 9 -



9-%.%:313?.

é%ﬁlﬁiﬂ% INDUSTRIAL SECURITIES
13:15:00 31.75% 28.12% 0.0020 1.9342 0.3815 | 0.08% 6.72%
13:30:00 34.29% 24.16% 0.0040 1.9332 0.3815 | 0.16% 14.68%
13:45:00 32.56% 24.84% 0.0030 1.9362 0.3815 | 0.12% 10.61%
14:00:00 32.82% 25.06% 0.0030 1.9372 0.3815 | 0.12% 10.61%
14:15:00 35.42% 25.06% 0.0040 1.9372 0.3815 | 0.16% 14.65%
14:30:00 35.42% 25.06% 0.0040 1.9372 0.3815 | 0.16% 14.65%
14:45:00 35.42% 25.06% 0.0040 1.9372 0.3815 | 0.16% 14.65%
15:00:00 26.07% 25.06% 0.0010 1.9372 0.3815 | 0.03% 2.94%

FIE kOB St IEARAFR BT

RBITHUNA 1.80 Ty 7 BEHNEFINS

FE AL FE AL SEHEFINS
A Call_ B Put B&¥Eh | put-call-parit | HIHHK TRAE WEs i
BhE * y % & * %

9:45:00 30.21% 77.27% -0.0150 1.9424 1.1211 0.44% 44.00%
10:00:00 50.02% 36.77% 0.0040 1.9372 0.4301 | 0.16% 14.33%
10:15:00 38.64% 37.19% 0.0010 1.9392 0.4301 | 0.03% 2.88%
11:15:00 38.21% 36.77% 0.0010 1.9372 0.4301 | 0.03% 2.88%
11:45:00
12:00:00
13:00:00
13:15:00 48.99% 35.92% 0.0040 1.9332 0.4301 | 0.16% 14.35%
13:30:00 48.99% 35.92% 0.0040 1.9332 0.4301 | 0.16% 14.35%
14:00:00 46.80% 36.77% 0.0030 1.9372 0.4301 | 0.12% 10.38%
14:15:00 46.80% 36.77% 0.0030 1.9372 0.4301 | 0.12% 10.38%
15:00:00 50.02% 36.77% 0.0040 1.9372 0.4301 | 0.16% 14.33%
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