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—. — AT E B

(=) REWHG
SR A B AR AL 4 R 5 A R B E R L, BAESEFR T 3067.35 £, Rk 2.96 £1, Kl A 0.10%,
BRAUERAEYCT 10640.42 £(, Nk 53.33 i, EKMEN 0.50%.
b BT, BAE S0ETF YT 2.279, bk 0.012, FKIEHN 0.53%. HINMASEA 1.53 1443, HBHT—)H
T F% 18%.
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() B
1 JE, S0ETF MRS AR 80 1315615 5K, BCRT—F NBF 22%. HA AR S AC & 838598 7K, Ak

HABURAZ & 477017 5K . H.H s A2 & 277480 5K (8 H 29 H).
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FJE, SOETF WAL H HiAZ & PCR (Put-Call Ratio BIIATE HIAL RS B LA HAR s &) BEARIE A R P,
HFFEEAEFREARAL, %R 0.60 L /MBS, B HAI LR EE B LB R .
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—. BEhERST
(—) ZERIWESIER

ER, EAE S0ETF IR SR & B & i sh R B AT — g L, A — &y 15.69%, FU &N
17.32%, JA T4 2 16.54%. MWHEEARESKE, Buk EAT, HETMEZERRE BRI TR, =T

H 20 HFEBh P4k,
B 5. _LiE SOETF HiRLE & RS R —AEH#E
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() ivIX B3

B, v FeE T B B BUINME BT . B AN 20.10, VU E SN 19.42, FE TLRIVE A 20.38.
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=, BRI
(=) A HRug R

B, BAE SOETF WAL ZRE R & i sh Z AR BT — IS A LT, A —RAKN 15.69%, JH DU B sk
17.32%, JATLEITEZE 16.54% . MWHEMGERKE, Bk EE T, HETMEGEERE MR T, & T
H 20 HB 8.

M EAE SOETF BLELPYAS AR (10 H. 20 H. 60 H & 120 H) ()5 2k ah 2 5 48 G Ba &k s 2 11 E
K&, LR 10 Bt IS R, Bk BRI, AR IshRE T LR IUANE IR b S
HES

ER ARG ERGS AR, HSCE PCR BRI IRAERFAEACAL, S R T I TE 28 RRE KA. M\ SOETF
WIPATIERAGES KRG, LRSS H MBS, AURERTE AL (2.266) K 20 HIZ ARG ER
SCHE, HABMEH AR b, SO MR ERY EATRNEROR. RN, BEE AT B S
gy, Bafr i sh R4k sk LI RE TR

ST AR BT R, AT R B SN R AE AT AL, AR A AR <6 X BOR AT AT S A T4

ST R R R B ok, AT e SRS R, BRI SEN 24 H R A A AR AL . $%
HEMEE e AL A, AR EAFH A delta H21 0, IXRF AT 8 G I B 04 AOASRI AR Blysot 5w Sk ~F s,
LR HEAE A K

CAE ] FSCE AT 9, AT BN 2.30 199 HIANI AL Delta *40.4167, Gamma “4 5.0821, Vega 4 0.0024,
Theta 4-0.2300, F7RUHY 2.25 ) 9 AN IR Delta 4-0.3292, Gamma &y 4.7123, Vega 4 0.0022, Theta
N-0.1787.  HAENFEN 9 HATHUAN 2.30 FINWHIAL, R SEA 9 AATAU 2.25 FIAE IR, X498 0

ZHA 1150 Delta 24 0.0874, Gamma A4 9.7943, Vega 4 0.0046, Theta 4-0.4087.

(2 KBRS

T EREENNE AR 4% 5538, 4 S0ETF AR468: Bk el Il Rk, )2 S BORUR 415 s

X SENGERE NG R B, & SOETF RAFRA T AU A IS4k 2E Bk, TR/MER G, HREHESMH
R € (RIS TR fE s

AEL 3R O S S () BV B 7 AR A A BRI, A 3 E A A ) T S B R 3 /KSR B R R
TR HIE B ORI B .
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BRI
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AAREF PN EE EAP R AR TN E B S L, BT HBINT L5 & £ 694 R 5 Ko 8] fa 1k
HRK, Ko 8] AR X H K
AIRERABA BN SV TR, REHRN B EFT, THMEFH XEBIR, LA, 5| FE AR
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