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1. CFTC & A ICE #3681 7% 449 £ ON-CALL #4E4R%: B £ 4 A 25 B, ON-CALL 2505 &% L= 7 &
EMS LA 3439 R E 203 K, ERPL LR 8 Fedko 24/25 R R EM S L E T RERHA 518 KE 19092
5K, 43 Fodk, L LM 1 Bk, ICE £ 75 R EMN S48 B ZE 49286 1K, 47 112 Zok. 3R LR 3 2218
K, BRI LA A 5 ek,

2. AR4E USDA JATEM EEREMRE, BES A48 L8, BAFHMNBEFARE (781%@R L k)
o b X382 very short+short And-FIG4E A 56%, FrbE 5 ANF 48, HF L3R E very short+short At -F
HAEH 67%, Fltbd 12 4NF 5 8. MBI @RiL D) 25%, b EH38hm 2 NG oL, WEFKFEMW3ANE
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Rb-21, Fb+65; 15 LA 69 F B4R E Ae B £ R I5 H0H 198, 3REk-35, [ EL+106.
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WA BT AR 3T AARF, MATFIEE TR AL, BARRENMALZE, A2 h
%, BHEERRR, BHEENVAEIE W,

E=#5 B

B3 PR EHER R EANE g4 FREEIE (%) \Y) Delta Gamma Vega Theta | FRgATHF | SEERATHF
2025/5/6 CF509C13400.CZC 12745.00 130.00 -16.7% 13.2% 0.2498 0.0004 21.6934 | -2.0413 98.0385 24.4900
2025/5/6 CF509P12600.CZC 12745.00 301.00 -10.9% 13.8% -0.4184 0.0004 26.6667 | -2.6219 42.3422 17.7160
2025/5/6 CF509P12200.CZC 12745.00 169.00 -19.1% 14.4% -0.2698 0.0003 225789 | -2.3131 75.4142 20.3468
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