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1. "X Z# PCR # 4%

50ETF Atk — B AA &2 R L 27.24 1CT. 7 A 17 B A3 1665715 7K 50ETF #Ai 4
2y, H Il EAA R X 989590 7K, N FE AR K 676125 ik, PUT-CALL tt % (PCR #54%)
7 68.32%, 411 80%#49 7 KL 3MA, ik 50 5 E AT AL F

B 1: AR Z A PCR 4%
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2. WA

ME oM ERE, L

HRNEST, FAMTHEONEFLEH 142%EE

oy = L0 R
R AR M A
* 1 R#hE L
sit&of 2 E AL ¥
SHAY ik AT L LREES
% A 0.0003 0.0003 0.0167 0.0142
TA 0.0003 0.0003 0.0082 0.0074
—% 0.0008 0.0008 0.0126 0.0117
—% 0.0012 0.0012 0.0124 0.0119
FH R wind, £ EE KA 5473
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3. AL HF
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5. H A Borrow Rate
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# 2 bE 50 #5# AT AEL £ (%)
LA kA —% —-%
FHXFEEB (%) -0.02335 -0.24376 -0.24376 -0.22096

FH KRR wind.,

A RIE KA R A FT

7. R A& E A

A&AE WIND =489 B A TICK 843%, MHACF £ A AR AR E A B2t 47

%ite

780 17 8BS X BT FALE R 10.91%0) E &) kB FIALE, HoBEETLEM 8 A

EAIRR.
£ 3 A B A LA G
FH EA) FtR A
XA 5 B E
RAF Ef A E A
LA 3.59%, 10 X 19.91%, 8 b
TA X X 3.55%, 1 0.99%, 2
—% £ I3 % I3
—% £ 3 % I3

TR R wind, £ EE R A F7

WA AR A LS RAL T B B
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AR TRAETEH

* THHRE, HTAEMR.
* AREFRGE LHRBRT AT L, A2RN S X AT 809 F A& T REAEATRIE,

* AIREPTRAEAT I, BRI AN 8] T ARE R S B AR AN AN S TRIEARENBNEETARELAABEIS
RAEAAT LA, WAARIE AN S Ok AT B, FRAEMNA2 R LT,

* EAEATHEALT, AREHTRGE &SRS LTI, & LRI I R AT K 269 BN RN, LRI FTE e ak = &
75 o KAT R E AN h AR AT XA RIE. AETHLT, A 8 Rt AR 64T R AT 3% 3 B0 AR AT XA KR8 R 24k, & H
BAATHRR, AT,

* AN SRR F R AFRI A, ATHRAREMEAIEEHE, RE S, A @R, FRTEFIRRAN, #E5 LS X5,

* KRIMERAIT AN REANFLED R, EAARIMATFS RREATETH KOG RH . HE L4 wb&H3 M,
PR, MEP AN A, LA ARELTA R E MR T F215 2

K AIREI A S F ST AR AT e e IR AR, AR A S P S ) BRI R T R AL A A L HE L AT
AR I, EMAAARMM RGN ET R HRRXAREA LS SN ERTFUAMTEHXL L5 M.
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