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AU - P&
# =i =3 3EME S5HMEE BTy
#1 1ArSEA LR 75% 75% 100% 0.875
#2 [~ RERER 50% 75% 75% 0.708
#3 EzHALR 33% 67% 67% 0.611
#4 AR RAER 60% 60% 60% 0.600
#5 FIEEASR 50% 56% 62% 0.581
#6 FRIATHA LR 40% 60% 60% 0.567
#7 KEHRER 36% 45% 56% 0.490
#8 FR{SHALR 20% 40% 50% 0.417

AG - iPiR



# REfi ESH 1H R SEME SEME &I
# T ER SR 3 100% 67% 100% 0.889
#2 RREER 6 60% 50% 75% 0.642
#3 RS ER 3 67% 33% 67% 0.556
#4 KLHAT il 50% 30% 67% 0.517
#5 FRERLR 3 50% 50% 50% 0.500
#6 FRERERR 4 50% 50% 50% 0.500
#7 ERSATHA BR 8 62% 29% 57% 0.485
#8 ETHALR 4 50% 0% 67% 0.417

JM - £
# R fi Bt 1HME 3EME 5EME HAITS
#1 FIEHHA il 45% 70% 78% 0.698
#2 ZRIEEASR 20 79% 71% 53% 0.633
#3 HeREAtR 13 54% 73% 60% 0.632
#4 FRISERTR 15 57% 54% 67% 0.608
#5 KELHER 16 53% 64% 58% 0.595
#6 EREL 15 80% 57% 54% 0.593
#7 FRERERST 13 54% 58% 60% 0.584
#8 RIEALR 8 38% 43% 67% 0.539

Sl - &k



# Rl ESH 1B R SEME SEME &I
# B 4 75% 50% 100% 0.792
#2 PRI ER 53 3 100% 50% 50% 0.583
#3 FREERR 3 67% 50% 50% 0.528
#4 FR{EHALR 12 55% 33% 57% 0.488
#5 RIERRER 8 29% 50% 50% 0.464
#6 BIBEALR 8 38% 33% 50% 0.424
#7 ERER 13 33% 40% 44% 0.41
#8 REER 8 29% 40% 33% 0.348
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Flat Flat Contango Contango

spread -0.26%

spread +0.08%

spread -3.20%

spread -0.76%



IV 25.9% (71th) IV 58.0% (72th) IV 29.0% (0Oth) IV 21.4% (19th)

BX& CROSS CHECK — #1#3(C3) x HAFR4&#I(C4)
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