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s Heute| 26092005 Detta| 16,03
| 4 |PositionsWert| 17.012 Gamma| -0071

3 Underlying| 545000 Theta| 2871
E Position| 0 Vega| -51.49
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|
= Positions

| 8 | verall B4' | strike B¥ | uservola g Borsenpreis |implizite Vola| FairValue ,  Wert
4 15122006 5200 22 5% 100 394 84 71,39 00s -163,18 848 93 39484 26
| 10 | 15122008 5400 21.7% 365,00 31 5% 266,20 0,00 0,00 0,00 0,00 000
ke 15122006 SE00 20.9% =200 260,00 30.5% 164 36 -87 52 0,15 302,32 200118 | -3287250
[ 12 | 16122006 5800 20,0% 17200 28 8% o014 0,00 000 000 000 oo
3] 16122006 B000 19 5% 100 109,00 27 B% 45 33 17 55 005 88 53 626,05 4532 94
| 14 | 16122006 5200 19,2% G500 27 0% 20E5 0,00 0,00 0,00 0,00 (EHA[H]
=i 20.04.2007 5400 18,0% 369 55 0,00 0,00 0,00 0,00 ooo
| 16 | 20.04.2007 SE00 17 5% 263,77 0,00 000 000 0,00 0o
il 20.04.2007 5300 17 0% 177 99 0,00 000 000 000 0oo
| 18 | 20.04.2007 B000 16 5% 1247 0,00 0,00 0,00 0,00 0oo
gk 20.04.2007 F200 15 5% 200 £1,30 37 0B 0,08 S8 04 2189 95 12269 07
| 20 | 20.04.2007 G400 15,0% =200 31 96 -22.41 008 67,14 -1716 .24 -5391 09
2] 15.06.2007 S000 20,0% 701,12 0,00 0,00 0,00 0,00 000
| 22 | 15.06.2007 5400 19,3% 443 05 0,00 0,00 0,00 0,00 oo
| 23 | 15.06.2007 5300 17 0% 2 72 0,00 000 000 000 0o
| 24 | 15.06.2007 E200 16,0% 95 51 0,00 0,00 0,00 0,00 0o

25 16.06.2007 BE00 15,2% 3410 0,00 0,00 0,00 0,00 (A[E]
E 16.06.2007 7000 14 E% a52 0,00 0,00 0,00 0,00 000
| 27 |
| 26 |
[ 29 |
W 4 » W'\ Position { Grafiker / Szenarioandhvser [/ |




Option ©iklae )3 (5 fida H) 8 o i ) (ol

(537.00) [T At Expiration Current | Wi Merm ﬂ GO

Unlimited [[(5VRETT Low |34.31 Re-Calculate 36.08 ADay +1Day
CR T Max Loss High |39.68 Breakevens | |37 50 Edit Trade |

Exp. Date b 31972004| Exp. Datew 311972004 start Price » EJIEEILIN
Days Left » 44 u
Strike » d 37.00 Increment » ﬂ
Volatility 26.07% “
Pur Price » 1.650
Buy Call 2
Blk-Scholes Position 1 P/L]Blk-Scholes Position 2 PIL Profitloss Stock Price
0.145 10 4.095 482.00 31090 33.00
0.207 (15864 3.661 394526 236.62 33.50
0.288 (14234 3.247 312.38 170.04 34.00
0.392 121,58 2.855 233.94 112.36 34.50
0.521 (95.78) 2.487 160.458 64.70 35.00
0.678 (G4 48) 2.147 9240 27.92 35.50
0.864 (27 280 1.835 30.08 2.80 36.00
1.080 16.00 1.553 (2632 {10.32) 36.50
1.328 E5.a0 1.302 (TE.TO (11.20) 37.00
1.606 121.10 1.079 12116 {0.06) 37.50
1.913 182 62 0.886 {159.88) 22.74 38.00
2.249 249 72 0719 (193.18) 56.54 38.50
2.610 321.98 0.578 (221,443 100.54 39.00
2.995 398.90 0.459 (24512 153.78 39.50
3.400 479 95 0.362 (264,70 21528 40,00
3.823 564 BR 0.282 (280.70) 283.96 40.50
4.262 F52 42 0217 (ZA3 6 358.80 41.00
4.714 74278 0.166 r203.90 438.88 41.50
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CRUDE OIL PRICES 1970-2008
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Filz “iew OQptions Manage Tools Window ¢
Type wWalue Trades kA odel
Underlying  [Ak. ] = | <all: Standard
S W al - o O Jan 05 Lopr 05 T atal
Time¥alue 1.973 -2.843 4513 3.642
OptD ity 54 011 -F90. 357 -99. 140 -835_ 486
OptD i 914 -13.375 -1.678 -14_ 139
Gma¥% 38453 -5.213 -571 32.668
Gma%$1 1101 -149 -16 936
Yeqga 195 -357 -3 -164
B A G Timealue 1.973 -2.843 4 513 3.642
OptDItE 54,071 =790, 357 -33.1 40 -835_486
O ptCt 914 132,375 -1.678 -14. 139
Grmat 38,453 5.213 571 32.668
Grmatl 1101 -143 16 936
“Wega 135 -357 -3 -164
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CBOE Bloomberg
Week Ticker Ticker* Underlying
i JXA WIXA  SPX (S&P 500 index)
2 JXB WIXB  SPX (S&P 500 Index)
3 JXD WIXD  SPX (S&P 500 Index)
4 IXE WIXE  SPX (S&P 500 Index)
1 RZA WRZA OXE (S&P 500 Index)
2 RZB WRZB OXE (S&P 500 Index)
3 RZD WRZD  OXE (S&P 500 Index)
4 RZE WRZE OXE (S&P 500 Index)
1 JGA WIGA  XSP (S&P 500 Index)
2 JGB WIGB  XSP (S&P 500 Index)
3 JGD WIGD  XSP (S&P 500 Index)
4 JGE WIGE  XSP (S&P 500 Index)

Expiration Week (Re-used Each

AM/PM

New Month)

‘AL |

Week One (1)

Week Two(2)

Week Four (4)

Week Five (5) (if 5-Friday month)
Week One (1)

Week Two(2)

Week Four (4)

Week Five (5) (if 5-Friday month)
Week One (1)

Week Two(2)

Week Four (4)

Week Five (5) (if 5-Friday month)

Settlement Last Trading Day Listing Day

ARNA
RAIVI

AM

PM

PM

PM

AM

AM

AM

AM

Thursday (pm)

Thursday (pm)

Thursday (pm)

Friday (pm)

Friday (pm)

Friday (pm)

Friday (pm)

Thursday (pm)

Thursday (pm)

Thursday (pm)

Thursday (pm)

| act+ Crid
Last riid

First Friday of Exp.
Month

Last Friday of month
Prior to Exp. Month

Last Friday of Exp. Month
(if 5-Friday Month)

Last Friday of month
Prior to Exp. Month

First Friday of Exp.
Month

Last Friday of month
Prior to Exp. Month

Last Friday of Exp. Month
(if 5-Friday Month)

Last Friday of month
Prior to Exp. Month

First Friday of Exp.
Month

Last Friday of month
Prior to Exp. Month

Last Friday of Exp. Month
(if 5-Friday Month)
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DGCX
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DuBa] GOLD & COMMODITIEE EXCHANSE

GOLD

Options

Contract Specification

Trading
Symibal [cin]
Contract Size One DGCY Gold Futures contract

Delivary Months

The nearest three contract manths (February, April, Jure, August, October and Decem ber) are available at
zall tirnas.

The cptions are American-style and can be exercized at any time up to expiration. On the first day of
trading for any options contract month, there will ba a minimum of 7 strike prices each for puts and calls

Last Trading Cay

Last tradimg day for gold futures options are the tenth business day pricr to the start of tender pericd of
the underlying Gald futures contract
If the last trading day falls on a Friday or an Exchange holiday, last trading day cccurs on the previcus

busiress day

Mewe Contract Listirg

Business day immediatehy followirg the last trading day

Price Quaote

U% Dollars and cents per fine ource

Tick Size

55 Q1D per troy ounce

Exercise of Options

On the last trading day, all in-the-money options are exercised automatically against Settlement Price,
howewer, should a member choose not to exercise an in-the-money option, the member is required o
natify the Exchange latest by 2345 hrs (15 minutes after trading ceasas)

All curt-of-the-money options automatically expire worthless and they can rot be exarcised

Strike Pricas

For each option contract, the strike prices are at increments of LSS 10.00

Positicn Lirnit

Initially, sarme as specined for Gold Futures contract

|'-,-1.:1r-;i n B=quirement

Buver pays full premium, whike the saller iz m.:,r-;ir.ed on the SPAN basis

Trading Diays

Monday through to Friday

Trzding Heouurs

08:320 - 2330 Hours Dubai time (GMT+4)
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