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Option Analysis Report for Thursday, 03/30/00
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Report Type Stress Test
@ Deta @ Underbing Vol
€ Ganma € Undeing & Tine
€ Vegs € Undeting IR
C Theta € Volaity & Tine.
C Ao € Volaity &
P C TinetIn
Price Change
0 5 2 72 [ 72 7 & 70 757
0% 1510610 124438 651790 591820 693674 659933 G017 1526590 1323463 2121603)
5% 1363371 1076674 038 477470 4232 559633 704054 1403368 1791244 1934376
02| 1043962 90097 4375 %779 3846 455213 G026 1291171 1662411 187073%)
Vol Ch 933427 Te6SO0  T4GM5 295354 76944 MBS 4GE2 1159041 15976 1750430
o ange 0% 737288 617427 195072 142172 165394 241258 394192 1038317 1415011  1633350)

554593 473465 76563 23588 54620 134597 283741 919601 1236601  1519.462)
3B4m 32 9738 BI20 5438 29437 196398 G337 1181825 1408777
250 23100 152383 183512 160595 7338 84853 630026 1070742 1301320
78564 77043 26258 234583 263863 73342 143319 579843 363383 1197119
58885 4259 38039 39021 33108 27015 110786 473045 859783 1036194

KRR





