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1. BN 5 BITIR A ER:

BE 201857 A 6 H, AEHARKRHLITKEK 37. 61 HF (Wia, TRED, M3ZH 29084
B, HEEREHR30.97 AF. RAYNMENEUNRXSHCEBEEMTER R,

E1.1: BEANEXGE E1.2: BEHANEECE
160,000 - 350,000 -
140,000 300,000 -
120,000 250,000 -
100,000
200,000 -
80,000
150,000 -
60,000
40,000 100,000 -
20,000 50,000 -
=N
0 0 o=
20170419 20171123 20180706 20170419 20171123 20180706
BRIKIR: &, FEEmR BRISKIRE: &, AR
& 1.3: BHEEN1 BEHE L CPR-ARA El1.4: BFEHI1 BEHAY CPR-$5E
6.00 - 5.00 -
450 -
5.00 4.00 -
3.50 -
4.00
3.00 -
3.00 2.50 -
2.00 -
2.00 150 -
1.00 -
1.00
. 0.50 -
0.00 CPR-J{AE 0.00 _ch_ﬁﬁ
20170419 20171123 20180706 20170419 20171123 20180706
ERRIE: M@, iR ZERRIR: e, iR
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2. BREIBER SRR

1.5: BEARESNRE KRR 1.6: BHEHIIENE YRS REIFRML
30.00% - 35.00% -
25.00% - 30.00% -
25.00% -
20.00% -
20.00% -
15.00% -
15.00% -
10.00% -
10.00% -
5.00% - 5.00% -
e [ ] e A JE — ] — S
0-00% T T T T T 1 0-00% T T T T T T T T T T T T T T T T T T T T T T 1
SR809 SR901 SR905 4700 5000 5300 5600 5900 6200 6500 6800
FRRIR: AR, FELERR FRRIR: AR, FELERR

3. ARENARSKHEER

E1.7 : THABREKHEFR,

30.00% - - o HE e > 1
= 7 BRvol = J7 RVl

25.00% -

20.00% -

15.00% -

10.00% -

5.00%
O AN AN <IN A A NI TN INDMNOOMNMNOACAAEAEOMOWLMWM ONONOOANS<SOOON O A N
A O A1 N O A N A AN O A N O A AN NN O AN AN O A NOANO A N-"IMNO-HA OMmAAN O
<t D D WD O W O NNNOOOOW OGO OO OO A dd AN AN -Cdd d NN OO NS TN WIND N O O N
O O 0O 0O 00000000000 H ™H ™=H o 1 O00D0D0DO0DO0D0ODO0DO0ODO0OO0OO0OO0OOoOOoO
NNNNNNNNNNNNNNNNNNNNNNNSNNNSNNMNMNMNDMNTDNOGOO 0O O O GO GO GO O O 0O 0O 0O 00 00 00
o T o R e O e T e TR o O e TR o O e R e O e TR e A e O e B T e TG e O e AR O e TR o O e TR O e R e O e TR e A e T e A e O e SO R e T e O e TR e B e O o |
eNeolNeolNeolNolNoelolNolNololNolNolNololNolNolNololNololNolNololNololol ololNololololNoloel ol ololNo
N AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN AN AN AN AN AN AN AN AN AN AN AN AN

BRISKIE: wind FAERFR
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4, SHHIANZ B EITRIER:

HZE 2018F 7 A 6 H, SHEANARBRITARI 72.10 HF (Ms, RED, AK3ZHE 56142
B, BEEREAN57. 28 AF. RAANMETHEANRXERHCEAEENTER =,

& 1.8: SMHENERXSE & 1.9: SHHANEEEE
300000 - 700000 -
250000 - 600000 +
500000 -
200000 -
400000 -
150000 -
300000 -
100000 -
200000 -
50000 - 100000 -
AL —
0 0
20170405 20171115 20180706 20170405 20171115 20180706
BRIRIR: XS, BEERR BRIRIR: K& FREMR
& 1.10: SHAHAN 1 B EHE Y CPR-ALA E1.11: SHHEN 1 BEHE CPR-#HG
4.00 - 2.50 -
3.50
2.00
3.00
2.50 1.50
2.00
150 1.00
1.00 0.50
0.50 - o
— _EU AN —CPR- =
0.00 CPRRAL 0.00 i
20170405 20171115 20180706 20170405 20171115 20180706
BRIRIE: KEEr. AR BRIRIE: KEEr. BAEMR
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& AU E R

5. SR SRR

1.12: SRS SRS KIE

E1.13: SHHEANE A AR S KR L

30.00% - 40.00% -
28.00% -
0, .
26.00% 35.00%
24.00% 1 30.00% -
22.00% -
20.00% - 25.00% -
18.00% -
0, 4
16.00% 20.00%
14.00% - 15.00%
0, 4
12.00% R A — L =
10-00% T T T T T T |10|00% 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

2550 2700 2850 3000 3150 3300 3450 3600

FRRIR: KR FERR

FRRIR: KR FERR

6. SR ENARSKHRER

1.14: EHABREKERT.

o/ _ N e N
31.00% /73 Fevol = J13Hvol
26.00% -

21.00% -
16.00% - '
11.00% r‘ M
6.00%
AT OO OO AN < O OWWOWDD AT A NN TN AN TFT OO AN T MANSS OO MWL N WO O
M A AN O 1 O 4 N O 1 N O AN NMNMAN A NO A NO A N 1 N O 40 1 NO 10O 1A O d N
N T T NN OO ONNMNOOMOIDDDO O dddeEaANNANCHAHANNOMOOONDNSSS ST WL WLMLWM O OO
O 0O 0O 0000000000000 Hd H™H dH e ddcd OO0 O00D0D0DO0ODO0DO0ODO0ODO0OO0OO0OOoOOoO
NMNMNNNMNMNMNNMNNMNNMNNNNMNMANNNNBNNNNDNSNNDNNMNSDNSENDMNSNDPDSEDINOOOGDOOC O O O O O O O 6O O 0 60 o0
L R s T e e AR e R e R s R s T e O e TR e TR e TR O e O e R e TR e T o O O e O e TR e TR o TR s Ot O e AR e TR e R o R o O e O e R e TR e R e O e R |
e eolNolNoloNeolNeolNololoNololNololNololNololoNololololNoNolNoNololololNololNolNolNoeolNololNole)
N AN AN AN AN AN A AN AN A AN AN AN AN AN AN AN AN AN AN AN AN AN AN N AN AN AN AN AN NN AN NN
BRIEIE: wind FEIfERFR
sg= ST S =
BERWFNRIEX 2GR ELHIY 5
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= mm I E R

=\ RS EATIRM

*®2.1: FRRBEITIR A RE

EEEH2R

1.78 6 B, 2 BEREEF LR AHIE
BEtk, XI 340 {2 E=RMAE 25%
B X&F. PEE—AERE, HEFHE

1TIRF IR

TRfEX

5]

TRSEHE
7N

T 37. 6%, FHELOXRTTAEMRT 545
191 53. 55%, RER 6 AEREFEERIK.
B, BEECEESENEXR, Hif#AZ
BRI EEEL 2R T, B EEER
LEIEHERE.

4, ENEHEXKEKEE 1982 250, B
FFLiBT THEZ B, C LHEZHI ZEEN5,
ENEE Rl B A TN I8 E R S BBUATHR I
B THEFHELATMIEERS 200 AEL/AE,
XN B AR 10%H0 = HERR

K9 3= E 7= BANME 25%F9 %57, HpaiEsE ETEKR

ESp N & EEAE

2, B8E 6 A28 HHAE, £E 201718 4F 3100—3250 KEHOHK
T EATHOSHE 561700 M, 2018-19  HIEESH (1809 & BERHT

FERIEHOSFHE 458700 M, [EFEFIE, =

3. 2017/18 FEMIREARZPIREELE SMERAR

R, ZEJ 3600 FME, t

4, FAZXEXREMRETEAIMET S,

KEEMIRERR 1%, KT—RERTH

73%, KFEFEHIA 64%.

1, dx—F, RPETEARBIEMN 215

TLE 4990 T/, FET. HISATET

100, 50 jt, $HIXERYS. RS 3I T

120, 90, AL TIF 25 jt. 9-1 NEEH

ERERREZEE-50,

2, BB HIBE, #E 6 B/ RITHNE 34. 7,

21.3, 6 AE=EHERANE. B, F -

WA 2017/18 SEHINERIR TERE, ;;EE%

SkRE R A ERNISIEEER ,;_E

RHBIE, 4800-5000 rﬁﬁ;ﬂ;@;
B 3. BEcABNOME192.71 A, R EREBES, BREETES (SRE09) BT UNIGA

MR, I
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Vega:—2349. 42
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Gamma:—0. 93
Theta:537. 54

T A AN AR RE SRR

v
L7

NANHUA FUTURES

FATER
v SRBE S E

=

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

LTS08T0C
60708T0¢C
£LTE08T0C
6¢T08T0C
STTO8TOC
9¢¢TLT0T
STCTLTOC
90¢TLT0C
LTTTLTOC
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600TLT0C
T¢60LT0C
¢160LT0C
T060LT0C
€¢80LT0¢C
¥180L10¢
€0804T0¢C
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¥1/0L10C
S0/L0LT0¢C
9790.10¢
ST90LT0C
9090410¢
¥7S0.LT0¢
STS0LTOC
70S04T0¢
¥Zvr0L10¢
€TV0LTOC
TEEC0LTOC

1.456
Delta:26. 32

Gamma:-1.24
Theta:716. 72
Vega:—-3132. 56

i
i
=
N
&

A

SEENZELE A 30%, RANLEE 20%, KEEZEERYIALEE 50%
T AU SRR

Y

HEWNE: REME

LTS08T0C
60708T0¢C
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6¢T08T0C
STTO8TOC
9¢cCT/L10C
STCTLTO0C
90¢T.L10¢
LTTTLTOC
9TTTLT0C
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¥180L10¢
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P v AT
oZa AL
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FTERATE 7 ST AL A

ArLLENLER

IEREE 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

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

THEEE
AT ATRHANEE 77 SLeKE 9 #
BiE: 0574-87274729

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

BEXEER
EMFRIE 133 S5 KEERE
BiE: 0573-82153186

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

FRERENI AR

Hi%: 0451-58896600

B LR
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

KEEE
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

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

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

FTeHENER
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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NANHUA FUTURES G I:II__II:IIH\H1:R}§.|*&

HiE: 010-63161286

EIEEE
KIEEIER A ERIBHREAL 89 SREBKEIE 603, 604 =

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

EiIE L
E =0 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
WL EER EE
HTEE 2 T ER IS 1048 E—2, B IHEEETAAMIX pR1H B XERBMAE 1405 = (5 14
Hi%: 0573-83378538 B)

HiE: 0791-83828829
FLEER
HHTEA LT EEIEMETELES LK 555 255 th A= B SEIR
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