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2017 £ 5 H, A BATIE AT HBUNE T Bk, #uk 5 H 31 H, FUEZEFRIRT 3117.18 &, Tk 37.48 A1,

HBRIE A 1.19%, FIERIE T 9864.85 fi, Tk 369.81 £, HEklEH 3.61%.

#ik 5 H 31 H, LiF SOETF 4+ 2.475, L3k 0.135, HEKIEAN 5.77%. HIYWRAE 2.56 144y, %4
A EF 25.8%.
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2017 £ 5 A, 50ETF AR H ¥ RAS &4 671459 5K, 1 4 A 4 LT+ 21.4%, LA AL H #) 532 385586

ik, AR H IR AE 285873 k. HLH B AC R 1572296 7K, SR AAE & 300159 K.
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k5 H 31 H, SOETF #ARUE Fr & 1588449 5k, HANIWHARFF &5 N 752537 ik, IANWGHIRFF G &

N 835912 7K. HIJFFGEAN 1735877 7K.
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2017 /£ 5 J, SOETF HIALH AZ & PCR (Put-Call Ratio BIIA WG HIAU R AZ & A HIAU S AT B ik 2
TR, UH 20 M5 HT, PR E T EEET 0.85 IS H NS MRS H, KT EEET 0.70 18 74
ZHH, BonH AT BRSOk T 2 S0, AT T I AT 5 LR R .

B 4: iF S50ETF B4 H H X & PCR EHE (2017 45 A)
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2017 45 J1, LA SOETF BLINLH Al i B A S MR Tt 7671 ThBIE U sk IR R A S, 417145

GBI R RN 10.32%, LN 5.92%.
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M EAIE SOETF BLER VU I (10 H. 20 H. 60 H & 120 H) KPR s R 5256 S R 1 E A
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1k5 A 31 H, ivIX 83504 12.03,
AR GVIX FRE0D 2 B RIIESAE 5 BT kA, F T e _LIE S0ETF K3k 30 H i B sl .
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2017 ¢ 5 H, _LAiE S0ETF MR SR & B & i sh A S b fa T, 78 rh T D S RS I dR e e 24 4%
AR RN 10.32%, KA 5.92%.

#ils A 31 H, SEREEsI%EN 10.32%, @13 20 BB FHL. BET TSN, kR
EWEEIZL AT, I BRI ETHES.

M LAIE SOETF BREEPUANJE# (10 H. 20 H. 60 H & 120 H) 15 SRl %5 455 B B I sl % (1 7E 3
KE, #uks H31H, GaREHEsIFMT 10 H. 20 H X 120 Hi#zh3, &+ 60 H iz,

A, S0ETF BLEUAT I M BLKME Lok, HpAZ&HBHT—H LIt 25.8%. HEAE PCR fii Il 5eAT
15 R LBk M0 TR . S et I IRAT 156 1R R Bk e BBt i ok 17— e I3 0, ABATTR S T 2 AR A B
IS, BT ORIE L BRI 7 i KA E v, BT RS EE BT AT SRE, BE
Bk SE BT REMERCR

PRI IR S sl R 2 LTS, B FH B H 2, RSB A AR, RS2 i
(RISPAESRL, I AR R 2 e sl 2 (1 _E T AR ) SR TR] A7 (L i P B e bR R P T A 2

Lhs H 31 HUsEAT I M8, HE vkl 6 AATRUY 2.45 RIS R SEN 7 HATEU 2.45 A
ARG, XA H P 2 50 Delta “4-0.0228, Gamma 4-1.4353, Vega 4 0.0011, Theta /y 0.0446.

#uk s A 31 H, ATBUL 2.45 119 6 NIRRTy 216 J0/F, 2 1 FERAAFHNRIEESEL
3000 JG. TR 2.45 B9 7 AR 9 320 J0/F BN 1 B A7 SO BRI 320 J0. Rk
WEME 1T LR H N2 G, R IK T 50% . FEBE K S 3 3 JbR 1 B8 7= A CRAF AR I T3 T
2 HEAE H RN [RAMME 2 1.22 70/ T, 4 T TR (B (5144 8.55 Jo/F-. BiG b, 1Z3RNg Uk ad %0y
0.13%, AUt Zik 6.70%. RIEE S WA FRMBATIU —# LTt iz Readle & T bikias, #2
1= PO 2 e 2 e Bl b (R P R

(=) KRN
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