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(=) RENH
B, A BCER R T EGES, RERMPNMEBGES M. Buk BRI, EIEZHRICT 3232.88
R FEK 10.96 x5, ERWEN 0.34%, HAEMGRICT 10789.62 i, K 123.00 i, ERMEN 1.13%.
Bk FR A, BUF S0ETF YT 2413, T2k 0.003, EKIEN 0.12%. HIARASEH 2.93 144, Bai—H
TFE 22%.
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GUOHAI LIANGSHI FUTURES _F3F S0ETF HIALE K (20161205-1209)

() W
1 J, SO0ETF HARUE AS &N 2882595 5k, #ial— & T I% 27%. FH P AWIHAUSAS & 1729301 3K, A

WHARURAS & 1153294 7K., B H & A &= 811538 5k (12 A 9 HD.
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GUOHAI LIANGSHI FUTURES _F3F S0ETF HIALE K (20161205-1209)

F, SOETF #IMLH %32 & PCR (Put-Call Ratio BI A AR Rl 22 & EL N AR R As &) B R i, F
— N =8 EN 0.73, FVUEALAN 0.57, BARGERFAERRAE, Bn Haimg LR E im0 58 50 .

B 4. _EiF S0ETF it —& H 32 & PCR EHE
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GUOHAI LIANGSHI FUTURES _F3F S0ETF HIALE K (20161205-1209)
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EJ, A S0ETF IR R G R & sl R 2 P EE@%, A8 15.90%, TR 12.25%. M
HRAEHRE, Bk LR, HETRZGEEREESZRDNAT LA, T3 20 B34,
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M_EAIE SOETF BLBZPUAN A (10 H. 20 H. 60 H A 120 H) )5 ik sh R 54 & TSR sh R K E 3

KE, #Hib FET, AR ESEMT 10 H. 20 Hhkah%, =T 60 H % 120 H s,
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GUOHAI LIANGSHI FUTURES _F3F S0ETF HIALE K (20161205-1209)

() VIX 8%

ER, vIX SRR RS e 16.32, A IURARY 14.15. #uk BRI, ivIX SREAALT P
SEARAL.

HEEAR GVIX $680 i BIERAE 5 Pk A, T4 & Lk 50ETF Rk 30 H TSN .
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GUOHAI LIANGSHI FUTURES _F3F S0ETF HIALE K (20161205-1209)
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B, A SOETF MR SR G Ra & s 2 N &%, i —&&A 15.90%, J TGN 12.25%. A
HBAGESHKE, Bub LA, HTWEEERS B RMNAT P sRAL, (RT3 20 HE2s1 T4k,

M _EAE SOETF BB VYA (10 H. 20 H. 60 H & 120 H) 7 330 % 5 454 o B ik 3l 2 10 1 34
KE, #ubk BT, SGAREESIFRMT 10 H. 20 HPI¥si®, &1 60 H& 120 Hs#sh®.

ERL AR T RS, KRBT N GE S M BLME,  HRCSCR PCR BEA T R, BEAR4ERF
ERARAIE, WoR HAThi LR R B E IR . A SOETF BB AT IS B EHKE, L A—HIEKIE
%, (HAE 20 H L AR I IR S8, TvH I S0 Al T v A B A% SO 2 IRV 4R 52 7% 3 TR B LR BB0K
RIS, Ba i3l R Ak L 4 RRAE AL T T RE TR

BeRF A RS v i UL, BRI S 2 B REAE DA ST BUR AR DAV AL, ZEAG e 2 &
AR B A Delta #3180, DLIEEGobr 1446 RO ORI A2 A0 0T SIS FRI AR SE 0, [ B AT e BRI AS et 1) 12

PA_E JE FUSCEEAT 1 N, A7 BN 2.45 18 12 H LB AL Delta 4 0.2932, Gamma “A4 5.7050, Vega 4 0.0019,
Theta 4-0.2168, 1TAUN 2.40 ) 12 H i\t AL Delta 24-0.3894, Gamma 4 6.3593, Vega N 0.0021, Theta
9-0.1982. AL 12 ATHAY 2.45 KIABHIRL, RIS 2 12 JA7AL 2.40 HAGE IR, XSS

oi 15 N A [ 5 Delta 4-0.0962, Gamma N-12.0643, Vega 4-0.0040, Theta y 0.4149,
(D) XA

AT AR T A e NIE DS, T LR ILAT NS, BT R 2 ST B T
Bl JF R 1B
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GUOHAI LIANGSHI FUTURES F-iiF SOETF #AALEHR (20161205-1209)

BRARTT:
% % KRS
R4 : zhangkq@ghlsgh.com.cn

Hh ke BRI A XA KIS 1777 SE T HEKRE 8 GH =

[ %57 9]
AREFFIGPTHAZ & RBTEATTA. RERANBETHRBRATIEN, 2K RAFX
Az BAg AN, T BT RIE
AREFAF6913 AT R BB RS ZBBEAE, BT HJ/IANT Y = £ 694 R 580N 8] F1F
HILK, &SRR XM K.
RIBERA A KNS A, KREEAIPH@EFT, REFAMEFH XER, LHAH. w3 RiFEHER
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