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B, BEEREN25.30 AF. RAANTHEANRXEHCEREENTER=.

E1.1: BREERERGE E1.2: BREEREHCE
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 -
=,
0 0 FeE
20170419 20171226 20180907 20170419 20171226 20180907
ERRIE: M@, PR ERRIR: @, PR
E1.3: B 1 BEHEY CPR-FRE El1.4: BFERR1 BEHEY CPR-EZHE
6.00 - 5.00 -
450 -
5.00 4.00 -
3.50 -
4.00
3.00 -
3.00 2.50 -
2.00 -
2.00 1.50 -
1.00 -
1.00
\ 0.50 -
0.00 PR-f AL 0.00 — 0,
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2. BREIBER SRR

1.5: BREEANRESAREEHNE 1.6: BREEANENE AR S KRN
29.00% - 20.00% -

0, 4
27.00% 19.00% -
25.00% -
23.00% - 18.00% -
21.00% - 17.00% -
19.00% -
17.00% - 16.00% -
15.00% - 15.00% -
13.00% - 2 00%
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4, SHHIANZ B EITRIER:
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& 1.8: SMHENERXSE & 1.9: SHHANEEEE
300000 - 700000 -
250000 - 600000 +
500000 -
200000 -
400000 -
150000 -
300000 -
100000 -
200000 -
50000 - 100000 -
5 ON — 5
0 % 0 R
20170405 20171215 20180907 20170405 20171215 20180907
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 CPRRZL 0.00 i
20170405 20171215 20180907 20170405 20171215 20180907
ERIRIR: K&, FEfR ERIRIRE: K&, s
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1. 12: SHIEIRE AR REIE [ 1.13: SHIEENA NS RBIRNL:

23.00% - 26.00% -
21.00% - 24.00% 1
22.00% -
19.00% -
20.00% -
17.00% -
18.00% -
15.00% -
16.00% -
13.00% - 14.00% -
— P — K — ] — S
11-00% T T T T T |12.00% T T T T T T T T T T T T T T T T T T T T T T T 1
M1811 M1901 M1905 2500 2650 2800 2950 3100 3250 3400 3550
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Theta:335. 46
Vega:—-3115. 29

& mERUE R
Delta:1.44
Gamma:—0. 6

T AR A AR R SR
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FATER
v SRS E

=

1.355 -
1.305 -
1.255 -
1.205 -
1.155 A
1.105 -
1.055 -
1.005

60808T0¢C
80908T0¢C
91S08T0¢
€0V08T0C
ST€08T0C
8TT08TOC
8¢CTLT0C
8T¢TL10C
90¢TLT0C
vZ1TLT0C
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COTTLTOC
€C0TLTOC
TTOTLTOC
¢¢60LT0C
¢1604T0C
T€80LTOC
T¢80LT0C
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8¢/0L10¢
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90£0.T0¢
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¥190L10¢
¢0904T0¢C
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60S04LT0¢C
9¢v0L10¢C
¥1v0L10¢
TEE0LTOC

1.506

BUEETER -
Theta:447. 28
Vega:—4153. 72

Delta:1.92
Gamma:—0. 8

e
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T AU SRR
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BMEER
AMNHEFALXERSXEREREE 203
HiE: 0576-88539900

RINELER
AT RN ENKIE 2 S1EBEFST 15 1801
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0B /N
TR TEEEX I X EE 77 5 901, 902
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TR EE
AT ATRHANEE 77 SLeKE 9 #
BiE: 0574-87274729

EREER
EZEHMHLEET 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
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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 =
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ETEE SISLENER
IFREETHREEFERITTREIZSEEREER AT AHX EREL 103 SENEESH 112, 212 SEER
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A EIER EEE
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