2020
1 H 14 H

MAE A . EIEAREIE

SRR AEIA.)

ERBR

o THWLR

BAXE | BN i e A3y, | B AZPCR | FFAEPCR
FrE Bt | 616987 | +143050 @ 487476 | +20135
PR AR | 61435 | +28695 | 112375 | +11110 | 77.70% @ 126.79%
MRS L | 9. 96% 23. 05%

Ve ORISR tick BRI AR, R RGO L, BT RS
G SR MR AT B R
o T HMRITE
2 e 7 S 1 1
SROO1 | 5700 | —0.90% 1 +1 987 +0

SR005 5840 +1.37% | 541005 | +142503 | 350515 | +16571
SR009 5864 | +1.47% | 45738 +2565 | 112144 | +3166

o [REBBIRMM
I 1V A4 HV IV E | 5 A | F R R

SR001
SR005 14.20% | +0.90% | 12.65% | +12.22% @ 0. 25% 82
SR009 14.15% | +0.70% | 13.66% | +3.60% 0. 20% 206

E: FABEEh R HAE Call/Put (a4 IV FEIME, 525 A H N SEE
EMERIME (P IV A7)

o ITREEABRIERN

HEFR SR/ £ L0355

W RS . QA BRI E B, FRR L3R S 3 m 2 A
Al 5690 P
G Y% N SRO05-C-5800

TR
5y 5%

WENRAL | RS v A H, FHME
GRRE | BAEE: L
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Lo URENFRIIPRGEF oottt 2
(1D B H IV HIBREE I PITEZE ettt 2
() TEEAF W FEFETIIBRGEF oo 2
2. B IV I HV TEZ o 3
(1) EFTEH WV IEFLLERE HV TEDL o 3
(2> FEFTEH W EBE LT HV TEDL et 3
. THIZMEZ oottt 4
Lo FFH BT I oot 4
2. A H T FED oot 4
B AETIHEIR ottt 5
4. EHELTEENRAT AT FEFFEITETEAL oo 6
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—. WEIEXSH
1. WshERBREH
(1)  HHwHREMEHNES

H&BX:
IV A E & F 4 A0 IVEER
T FEMFHENTEHAR, 2K
B 14.3% 54 IV 89 E (Call/Put
§14-2% — IV B34 E); IV W E AW
#14.1% —v BN REA, EemEEs
14.0% FRZHR Call/Put B IV A
: 1 1 BT ESZNEZTE.
13.9% T T T T ,
0 50 100 150 200 250
BXH (BRHE)
]
- 0.6%
10.0%
- 0.4%
5.0% L 0.2%
0.0% 0.0%

20:55 21:25 2155 22:25 22:55 23:25 09:20 09:50 10:30 11:00 11:30 13:55 14:25
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2. ZAHIVEHVES
(1) FEHEA VERHRURMRE HV FEHL
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1.

B BRER(SEPut) W EK(SEPUL)

W {8k (szcall)

SEcall)

ERSE

AR —F KA (Call) shi, BKEHKR—FHMAR (Put) WE, BEEHER—F KA

(Call) W#, HBEFHRR—F KK (Put) 4E.

X

B & B

BHRZFE

2.

)

e (AT PCR (A5

B R 2 & PCR = Put X &/Call % &

BR8N
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B AE PCR = Put HAE/Call A E

B & B X
57N

3.

NP

2.0
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4. ESEAEFIRZS A RFCERN

SR0O01 SRO05 SR009

HiR | XBRE | FOTN | IFEE | LRLE | OB | XHRE | XRLE | HOTH | RS
0 532311 16140 -0.39% 43226 3070 4.00%

HAY SRO01-Call SRO0L-Put SR005-Call SR005-Put
e | xEag | mozw | TumE | xuee | Bonk | TEms | TEee | ponw | s | XEne | motw | TERE
4200 | 214 38 | -3598% | 111 37 43.69%
4300 | 190 p24 0 0
4400 | 240 g62  -1250% | 0 0
4500 | 170 174  -2059% | o 0
4600 62 les  -4.84% 0 0
4700 0 o | 295 124 -1847%
4800 0 o | 230 41 -38.26%
4900 10 o [ 1308 [f439  -1628%
5000 8 1o [| 608 226  -19.08%
5100 | 48 -2 2292% [ 2028  B50  -2125%
5200 86 |0 -3140% (I 2861 -3.93%
5300 [| 428 l144 | 3832% [IW4406| 3374 | -2365%
5400 [ 1455 [B1212  17.08% [N2901 75  -14.01%
5500 [| 582 gos  -790% [[l1225 134 894%
5600 [| 518 95 -7.53% |l 1501 B 6.63%
5700 [ ]1308 53 -26.83% || 1017 897 -1657%
5800 13202 12 -447% [[] 940 g74  479%
5900 2528 @61 -131% |[]1110  §77  13.69%
6000 [ 3370 biss  493% || 542 B2o 9.59%
6100 [ 2946 fe7 855% | 216 iss 1.85%
6200 [a067] B3 15.11% 3 1
6300 5211 | 059 | -7.24% 36 31
KEZ P&

TATEATRNAE, FIATEAARHERFMEGRIAN; XZLENZECANEIANMZHEZ A, X2
BAHEHFEN. ZHBHES AN, BETE-50%5 5098, SMARTEHEIANMS, BANARTEAZHL
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