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BZE 2018 &F 6 A 8 H, AHEMANARIITAI 19.24 AF (Bo&, TED, EL3ZE 12074
AR, HREEREN24.92AF. REAMEHEANKRZSHCEFEENTER K.

E1.1: BEANEXSE E1.2: BEANESECE
100,000 - 300,000 -
90,000
70,000 200,000 -
60,000
50,000 150,000 -
40,000
30,000 100,000 -
20,000 50,000
10,000 =
0 0 FoE
20170419 20171110 20180608 20170419 20171110 20180608
ERRIE: M@, PR ERRIR: @, PR
E1.3: B 1 BEHEY CPR-FRE El1.4: BFERR1 BEHEY CPR-EZHE
6.00 - 3.50 -
5 00 3.00 -
2.50 -
4.00
2.00 -
3.00
1.50 -
2.00 1.00 4
1.00 0.50 -
0.00 —_CPR 0.00 PR
20170419 20171110 20180608 20170419 20171110 20180608
BRRIR: AEET. MR BRIRIE: AEET. MR
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2. BREIBER SRR

E1.5: BREANEAAREREE El1.6: BREMNENSLREKNRHL
20.00% - 22.00% -
18.00% - 20.00% 1
18.00% -
16.00% -
16.00% -
14.00% -
14.00% -
12.00% -
12.00% -
10.00% - 10.00% -
— P — — ] —
8-00% T T T T T 1 8-00% T T T T T T T T T T T T T T 1
SR809 SR901 SR905 5000 5300 5600 5900 6200 6500 6800

FRRIR: AR, FELERR

3. ARENARSKHEERE

E1.7 : THABREKHEFR,

FRRIR: AR, FELERR

25.00% -
23.00% -
21.00%
19.00%
17.00%
15.00%
13.00%
11.00%

9.00%

7.00%

5.00%

20170419
20170502
20170512
20170524
20170607
20170619
20170629
20170711
20170721
20170802
20170814
20170824
20170905
20170915
20170927
20171016

20171026
20171107

20171117

20171129

20171211

20171221

20180103

= 7 BRvol

20180115

20180125

20180206
20180223

20180307
20180319
20180329
20180412
20180424
20180508
20180518

= J7 RO

20180530

BRISKIE: wind FAERFR
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B E 2018 F 6 A 8 H, SHEANARAIITALI 52.84 FF (Mis, R[ED, AK3ZHEL 35140
B, BEEREAN51.30 AF. RAANMTHEANRXERCEKEBNTER =,

& 1.8: SMHENERXSE & 1.9: SHHANEEEE
300000 - 600000 -
250000 - 500000 -
200000 - 400000 -
150000 - 300000 -
100000 - 200000 -
50000 - 100000 -
=N 2 =
0 =1 0 —_— A
20170405 20171101 20180608 20170405 20171101 20180608
BRIRIR: XS, BEERR BRIRIR: K& FREMR
& 1.10: SHAHAN 1 B EHE Y CPR-ALA E1.11: :SHAEAR 1 BEHE Y CPR-$E6
4.00 - 2.50 A
3.50
2.00
3.00
2.50 1.50
2.00
150 1.00
1.00 0.50
0.50 - o
e CPR-H AT e CPR-F2
0.00 CPRRAL 0.00 i
20170405 20171101 20180608 20170405 20171101 20180608

FRRIR: KR FELERTR

FRPRIR: KR, LR
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5. ErHHASR &R EhER
1. 12: SHIEIRE AR REIE [ 1.13: SHIEENA NS RBIRNL:

0.24 - 033 -
0.22 -
0.28 -
0.2 -
0.18 - 023 -
0.16 -
0.14 - 0.18 -
0.12 -
013 -
0.1 -
— [ —k S —_— ] —
0-08 T T T T T T 1 0-08 T T T T T T T T T T T T T T T T T T T T T T T T 1
M1809 M1812 M1903 2400 2550 2700 2850 3000 3150 3300 3450 3600
FRIRIR: KPR, FEMR FRIRIR: KT BEMR

6. SHEANRENARSFEEIEFRE
1.14: EHABREENERTRE.

() -
31.00% - /7 Hvol 1 vol
26.00% -

21.00% -

16.00% -

11.00%

u

&
W,

6.00%

20170414
20170426
20170509
20170519
20170602
20170614
20170626
20170706
20170718
20170728
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20170821
20170831
20170912
20170922
20171011
20180110
20180122
20180201
20180213
20180302

< O OO N N
N O 1 O
n on g S nown
O O O O O O
o0 o0 o0 00 00 o0
L e I e T e I e I
o O O O o o
N N AN AN NN

20170331
20171023
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20171114
20171124
20171206
20171218
20171228
20180525
20180606

BRISKIE: wind FAERFR
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M, 3R ERREREE 1629100 Mt n
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MLE (FEEFBER) A 47.80%, A/
47.16%38 0. 64 B .

2, %5 H31 HYAE, £E 2017-18 &£
FE AT H %45 E 164800 ifi, 2018-19
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HERE N 2865. 2 AN, BREEREEIH
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20.5%, FREBIRRELRL 20. 5%,
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1. EABETRRETIIEIZE, ICE R
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2,5 A& EHE 101 A, SIENAKE
PEFFSHE T, FRHEERIEIR 56%.

3. KIEFRMIKEFLARTE 1100 KM, X
RERBXFILREELNRS.

4, REBNE] ERE, EDEBRER
#47 800 1Z ASELRIREN, ITRIE P EIEE
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HEMIE. TESLL 5 BIE”HE 1502
ME, HENEIER 50%.
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FATER
v SRS E

=

1.305 -
1.255 -
1.205 -
1.155 -
1.105 -
1.055 ~
1.005

LTS08T0C
607708T0¢C
LTE08TOC
6¢T08T0C
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9¢¢TLT0C
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600TLT0C
T¢60LT0C
¢160LT0C
T060LT0C
€¢80LT0C
¥180L10¢
€080LT0¢C
S¢L0LT0C
¥1£0LT0C
S0L0LT0C
9790.T10¢
ST90LT0C
9090410¢
¥7S0.LT0¢
STS0LTOC
¥0S04T0¢
¥Zr0L10C
€TV0LTOC
TEE0LTOC

mIFA
1.443

B
A

Delta:57.76

Gamma:—0. 68
Theta:332. 56
Vega:—-2158. 08

o

SEENZELE A 30%, RANLEE 20%, KEEZEERYIALEE 50%
T AU SRR
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DIRIEIEX 2 RHI % SR EFER ST
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FTERATE 7 ST AL A

ATLLIENL R

IREE LR

M LR FAHE S 438 S R@RBF L0 2101 = RIVED EHXFHLUEL 93 S 801, 802, 804, 810, 811 %

HiE: 0571-83869601

BMEER
AMNHEFALXERSXEREREE 203
HiE: 0576-88539900

RINELER
AT RN ENKIE 2 S1EBEFST 15 1801
HiE: 0577- 89971808

0B /N
TR TEEEX I X EE 77 5 901, 902
HiE: 0574-87280438

TR EE
AT ATRHANEE 77 SLeKE 9 #
BiE: 0574-87274729

EREER
ZEHHLEET A KIE 1277 SERKE 7 #
HiE: 0574-63925104

BEEER
EMFRIE 133 S5 KEERE
BiE: 0573-82153186

BILENER
PBHUTHHXECHESHO 1 1E1 8T 3101 =
HiE: 0575-85095807

FRERENI AR

Hi%: 0451-58896600

B E L R
RN TH T SSHNIFRE 30 SHALEKE 1306 =
HiE: 0371-65613227

BREER
ERWEIEK 251 8T 2501 =
Hi%: 0532-80798985

SEPRENLER
SERRT A X JLiuhEE 51 SEEARAE15ECE
HiE: 024-22566699

REEER
KETAAXAIEESFEREXORBEM KLXE A E 1003
1% 022-28378072

Wb % /N
EEEETREEEE 1155 S 2 B 801-802 BT
HiE: 021-20220312, 021-50431979

LiEFamEEll iR
LEBEFHRXFTEEE 1155 SEE1H 803-804 T
EHiE: 021-20220312, 021-50431979

LS S E i
LIETHUIRES 663 51 8, 7#
Hi%: 021-52586179

3] B /N
AT EERX EHEE 4028 SRBLEHI 2701, 2702 F

)| &R E T EHX KA KRIEILER 1700 S 1 #: 2 BT 12 E 120984 0755-82577529

=
BiE: 028-86532609

ZHEER

HRA SN X KIR S ANE R B 437-451 S
SHEEKE 11 #0015

HBiE: 0931-8805351

KEEER
RKEFITOXESREE 129 EXEEFRESRL0 A BB
RIEHASEAE S 34 2 3401, 3410 &

HiE: 0411-39048000

k45, VN

ItERHRBXERTINAE 28 5 2 1E B803, B805 =
HBiE: 010-63155309

FEREE

ItETAEBXERI1IMNAH 28 S 2 18 B801, B802, B608. B609

2

ARYIE AR
YA X & HEE 4028 SHRBLE L 2703, 2705 E
HiE: 0755-82577909

I 9NE L ER
TN KA X BRI E AL A 68 SERERERS 15 2008 # T
FBiE: 020-38904626

FTeHEER
T EAX EERR ST 1002
HiE: 0553-3880212

EREU
ERMILIEXEFHFRE 1 S 20-2, 20-3
FBiE: 023-62611588

kREER
KETAM RS 63 5 11 #%
HiE: 0579-89292777
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HiE: 010-63161286

FEIEEE
KEEIER A ERIBHREAL 89 SREBKEIE 603, 604 =

KEHIDEXEHRFER 2 SLWARIEERESXAE 8 E 805 F HIE: 0513-89011168
HiE: 0351-2118018

EiE L
FOEE IR BT EIX TS 96 S ZFAERE B 15 1903 #T

Rk R E R ERRR S0 308 102 =

FiE: 0574-62509011 HiE: 0592-2120291

ETEE SISLENER
IFREETHREEFERITTREIZSEEREER AT AHX EREL 103 SENEESH 112, 212 SEER
BiE: 0663-2663855 HiE: 0754-89980339
A EIER EEE
HTEE 2 T ER IS 1048 E—2, B IHEEETAAMIX pR1H B XERBMAE 1405 = (5 14
Hi%: 0573-83378538 B)

HiE: 0791-83828829
FFLEER
HHTEA LT EEIEMETELES LK 555 25 5hh A= B SEWR
3232, 3233, 3234, 3235 F HIENSHETE 208 5 2 #%
Hi%: 0580-8125381 HiE: 0574-85201116
TR E SR i C /NS
Fr ol fE X 75 B2 88 SIFTRME 15 1 18 2909 = AR RIS 0 X B shkERith i —HA 808 =
HiE: 0512-87660825 HiE: 025-86209875
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