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B, ABCEARREG BAT UL BT BUEZRRRICT 3125.32 &, BTk 21.05 5, KR 0.68%, TR
HERARICT 10702.57 £, Nk 8.47 ki, EkiEJY 0.08%.
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T & 39%.
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B 2: _iF S0ETF iR — A X &S

700000 -

600000 -

500000 A

400000 A

300000 -

200000 -

100000 -

0 T T T T T
10/31 11/1 11/2 11/3 11/4

LRINEE v RRLE e

HARRR: AT

#Hub B R, S0ETF HIALS R8N 1277034 5k, HANEIARFF G RN 663213 5k, AN IRFF G =

A 613821 7K.
A 3: i S0ETF it —AFEE ST HE

1400000 -

1200000 A

1000000 -////F 57901 59807 61382

////55154 6796
800000
600000 -////F

400000 -

200000 -

O T T T T 1
10/31 11/1 11/2 11/3 11/4

mOATARARL AR

Hukis: EAZp

IEE AR S R W 6 2/9



ﬂ =i R B HA L%

GUOHAI LIANGSHI FUTURES FIF SOETF #ABUE R (20161031-1104)

I, SOETF MR H %2 & PCR (Put-Call Ratio B AV AR A & LN IR S &) 2N s, H
—HeE N 0.73, B TLHRARAN 0.53, BARGAERAERARM B, Bon Bl iy B s H G U8 R0
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EJ, EAE S0ETF IR RGBS s R 2 LT, A&y 12.13%, A TfEN 13.25%. M
HEMESRKRE, Bub bR, HlMGEE RGBSR TP SR A, w3 20 HB s k.
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B, BAE S0ETF IR ZR G A& Bsh 2 EIHEs, H—&I8h 12.13%, JATulEN 13.25%. M
HERMGESHKE, Bub LA, HTRGEERE BN T PR, T 20 B34k,

M EAIE S0ETF BLE VYN EHA (10 H. 20 H. 60 H & 120 H) 7 sLsh % 548 G R & a2 1EH
K&, Bub BT SEREEEhE s T LRI IR P s

ERL A BREAARR Y BAT, HACE PCR 2 TS, R BTl BB H B2 TR . M S0ETF
PLIRATIE B ME R, ik — MBS T, K 4R AE 2.300 Ab3RAG 50 3045 f5 4k 25 T J50at 1 22 X 7] =3 £ 2.340,
T S R I TR LR BOR . RN, B e sh ZR k8 B 2 I A FR

XTI IR R R, W] 2 R B SN R A AL, LA HOASUR <8 S SR AL AT 1 R S e A T 1

ST R AR R, AT e LA LA, R R SEN 24 A AR B BRI AL . #3%
BER T A AN, i REFA AT delta B2 0, R W] G0 BN I AR AR Bl 56t S Sk <1 I 5
I A2 FaE el . Jioh, ARONEE R, Bot i d seaeng, mr 7870 F R R S5 B mT REx i
i b R o

CA_E JE FSCE AT B, AT R 2.35 (19 11 H AN AL Delta v 0.3532, Gamma $ 6.2201, Vega >4 0.0020,
Theta 4-0.2305, 47847 2.30 f) 11 H A L Delta *4-0.3228, Gamma 4 6.0069, Vega /y 0.0019, Theta
N-0.1896.  ALAEAFEN 11 HATAU 2.35 KIABHIRL, RIS 11 AT 2.30 AAVE AL, XA vE

AL A SEME Delta 4 0.0305, Gamma A 12.2270, Vega 4 0.0039, Theta 4-0.4202.
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