ERAR X5 RS A RG] ik}

"HRFH 100 HEH R RY , EpRARRESTRF X ?

(SPAN)$-#t #c1d

— ~ {& #%18 8] & 6 (Price Scan Range, PSR)
PSR=3% Bl ‘7 & 100 s Bt R L O L HRE 4

=~ K3 4 42 $ (Extreme Move Multiplier) & 4% 3% /% & & 5 tb
(Extreme Move Covered Fraction)
(—) BmEEHEHEITH 3L
(=) A3k idh B b F L B 32%

= ~ & B E 18R] 2 2E(Volatility Scan Range, VSR) : Ri# A -

w9 ~ ¥ A AR £ B K8 (Intra-Commodity Spread Charge)
B B AR 2R AA=3 B E ¥ 100 45 30 B & AR 4 %50%

I~ B 518 £ 474 % (Inter-Commodity Spread Credit Rate ) & 32 #94§
{8 #6 A tk % (Delta Per Spread Ratio) : & o

7N R B HE AR AL 1A (Short Option Minimum Charge) @ AR:i# A o



