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Weekly Options vs Monthly Options H|il

T & Weekly Options Monthly Options
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Weekly Options2| Hd
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. (0.03) A =
0.10 1 AWWT?
= HHH2 | KI5H
0.08 | zew| 0.04) - A
O TH
_Zzol
0.04 - ATMOf| £2 =
(0.06) 1 132
0.02 - 70l
0.00 T T T T T T T T T T T R 1 (0.07) -
118 115 112 109 106 103 100 97 94 91 88 85 82 (S/K, pt) 118 115 112 109 106 103 100 97 94 91 88 85 82 (S/K, pt)
Z0: 7| ZAHE100, YA ATM, BHHESA 15%, O|XEE 2%, HIE 0% 0 7|Z=XHAE100, YA EA ATM, &S 15%, OIXEZ 2%, HiE 0%
= A = A

4433 | 40



Weekly Options =

ZEE|Q &|X| A2y

©)

)

« 2 AMZPHR| 2 3|X[H| 8 M E

- ©71 Evento] Ci gt Z[25to] CHSHIE

(A1) 2K + Weekly Put Dj$&2

£t7] gt Call ZEZ2|2 15

Short Vol trading

AN

- WZ AIZHR| Z2AS 0/8

o

S M=

r

3
[0

7~
B2 UE

-
A

LH 7| =X}

S|
S|

.
=

rE
o r

He Al

9

(AHH) Covered Call/Put,
Long Butterfly, Long Condor

Calendar Spread 7z}

FHEOD| Holst SNYSS
CHMdoZ AT E el

OMIE FZO| HFGOE KEH|
gues

(AHEl) 1t Weekly Short +
3rd Weekly(Monthly) Long,
1st Weekly Long + 2"d Weekly Short

k.

o>
0x

453 | 41



Weekly Options &8 HMEF
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» Short Straddle(O{x) 2k
- Weekly SM &8, 43sE 7iM
- Monthly M &8, £ =0
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O]=L SPX Weekly Options
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CBOE SPX Weekly-2M 7{2}®| &

SPX Weekly options SPX Options
EINS, I= S&P 500 Index
Heis xS Al2FE 10022
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Z&= 5.0pt

oY V! A=
HAFZHA = 222 25, Opt
Weekly 1,2, 4, 5
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O] SPX Weekly Options

* 7|& MonthlySM(MEHK| 222) 0]2] Friday/Monday/Wednesday =M 7z}

« CBOE, S&P500 0|2| 7= Z=Al1} ETFSMO|| = WeeklySM £¢!

SPX Weekly Options &% ZX| & 2t7[ (5830 3ixH)

Monthly 0

0/0 0/ 14 O

o/ o/10 O O 4 0 08

A= CBOE, tfd5d
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O]=L SPX Weekly Options

2745.00
(OT™)

2750.00

2755.00

2760.00
(ITM)

6/03

17.80

15.21

12.10

10.00

1n.73

13.68

16.52

19.15

At=: CBOE, M8EH

6/05

26.40

23.60

21.75

17.65

20.45

21.85

23.60

21.60

6/07

32.70

29.17

26.10

23.20

26.10

27.57

29.96

32.70

6/10

38.00

31.88

28.63

26.03

25.25

28.05

31.80

34.30

SPX Options 6Y€E AZE2
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Call (#AL7}2)

37.91

34.71

32.10

30.53

31.51

33.87

35.95

37.47

A (271LE) AMIE (5

6/14

40.67
37.94
36.32

33.30

Put (RAL7H2)

35.57

37.45

38.40

40.75

6/17

44.00

38.82

36.60

37.25

37.75

39.85

44.00

(=1]=]
=L

Z7} S&P500 2752.06pt)
6/19 (mgfl ﬂly) 6/24
- #4570 -

. 4798 4950
R~
3920 4580  42.90
3570 4470  40.80
4230 4455 4189
4208 4730  42.80
4385 4570 4820

6/26

48.80

47.80

46.98

48.40

53.00

6/28

60.10
54.16
51.75

50.70

48.60

52.18

53.60

55.60
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X|4=(Low Vol Index)2| 7|
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1t) PassiveOf| 0|0 =3t 4E7HX| ActiveE EE2LCt

X|Z4=, Rule based index (22| ‘Smart Beta’)
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12,000 - 200 1
180 1
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ol . N
8'000 - ! ! ! ! ! 100 -+ T T T T 1
20016 2017 2018 2019[E] 2020[€] 2021[] 2022[E] 2016 2017 2018  2019[€] 2020[€] 2021[€] 2022[E]
RHE: KRX, AHE RH2: KRX, AAEH
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