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T, HEERERN19.71 AF. R8AMEHEANRZEHCERBEENTERT.

E1.1: BEANEXGE E1.2: BEHANEECE
60,000 - 250,000 -
50,000 1 200,000 -
40,000 -
150,000 -
30,000
100,000 -
20,000
10,000 50,000 -
0 — T 0 e J5 A0 R
20170419 20170914 20180223 20170419 20170914 20180223
BRIRIE: R, AR BRIRIE: FBEET. MR
& 1.3: AFELAR 1 BEHAE Y CPR-ARAZ & 1.4: AFELNR1 BEHAY CPR-#FE
3.50 - 2.50 -
3.00
2.00 -
2.50
2.00 1.50 A
1.50 100 |
1.00
0.50 -
0.50
e CPR-J] AT e CPR-12
0.00 0.00 CPRIFE
20170419 20170914 20180223 20170419 20170914 20180223
ERIRIR: &, AR ERIRIE: &, R
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2. BREIBER SRR

1.5: BREEANRESAREEHNE 1.6: BREEANENE AR S KRN
17.00% - 24.00% -
16.00% - 22.00% -
15.00% - 20.00% -
0, 4
14.00% 18.00%
13.00% -
16.00% -
12.00% -
0, 4
11.00% - 14.00%
10.00% - 12.00%
9.00% - 10.00% -
° Sy p— N Y N
8-00% T T T T T T T 1 8-00% T T T T T T T T T T T T T T T T 1

SR805 SR809 SR901

SR905

5300 5600 5900 6200 6500 6800 7100 7400

FRRIR: AR, FELERR

3. AEEXNARSKHEER

E1.7 : ENAREEENRFR,

FRRIR: AR, FELERR

23.00% -
21.00%
19.00%
17.00%
15.00%
13.00%
11.00%

9.00%

7.00%

5.00%

20170419
20170427
20170508
20170516
20170524
20170605
20170613
20170621
20170629
20170707
20170717

20170725
20170802
20170810
20170818
20170828
20170905
20170913
20170921
20170929
20171016

20171024

= ) fRvol

20171101

20171109

20171117

20171127

20171205

20171213

20171221

= 7 HIBlvol

20171229

20180109
20180117
20180125
20180202
20180212
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& 1.8: SMHENERXSE

& 1.9: SHHANEEECE

160000 - 450000 -
140000 - 400000 -
120000 - 350000 1
100000 - 300000 -
250000 -
80000 -
200000 -
60000 - 150000 -
40000 - 100000 -
20000 - 50000 -
0 —_— 3 0 —_—
20170405 20170906 20180223 20170405 20170906 20180223

FRRIR: KREFT. FLER

& 1.10: EfAEA 1 B EHE L CPR-ARAZ

FRRIR: KT, FELERR

E1.11: :SHEA 1 BEHEZ CPR-15E

3.50

3.00

2.50

2.00

1.50

1.00

0.50

= CPR-H A

0.00

20170405 20170906

2.50
2.00
1.50
1.00

0.50

0.00 e CPR-}7 0

20180223 20170405 20170906 20180223

FRRIR: KR FELERTR

FRPRIR: KR, LR
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5. EHIREREERR
1. 12: SHIEIRE AR REIE [ 1.13: SHIEENA NS RBIRNL:

17.00% - 28.00% -
16.00% - 26.00% -
15.00% - 24.00% 1
14.00% - 22.00% 1
2 . 0, 4
13.00% - 0.00%
1> 005 18.00% -
R 16.00% -
0, 4
11.00% 14.00% -
10.00% - 12.00% -
9.00% - L A 10.00% - . K
8-00% T T T T T T 1 8-00% T T T T T T T T T T T T T T T 1
M1805 M1808 M1811 M1901 2400 2550 2700 2850 3000 3150
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2,2017/18 FEizSEEXEXT HOH
E L2t EFEFEEPR D 23. 1%, #UEE]
2018 £ 2 B 15 H, 2017/18 FEE EE
FEXSHORMEN 2435. 4 A, K

T EF[EHARY 3060. 5 i, SFH1805 EEAEX
o4 3, BAESHH Agroconsult ARIREE T (RS 1% 2930 g2HOkE.

R, 2017/18 FEEAAXEZEFIHFES —2980 z B, FIRE

IXEIBIL R 1. 175 {20 i8] x5

4. I EIEH XA A3Z 5 il 2017/18
FEAREF=FKE 4700 FE, KTFE
SCTRHARY 5000 F A,

5. BZE LRAZ%R, B 2017/18 FEX
SREITESERR 17%, KT - ERHIM
26%,

1. FRE1 BR¥EH#D 3 Ak, R
37.97 I, Wil 92. 7%. 17/18 ¥EZHI4E
FHRERITHORYE 48. 88 AN, K EAE
Z[E)HARY 87 A TSP 38. 12 7,

2, I ISMA SFNEURE, 17/18 1EFH(LL 2
A 15 H, ENE Rt/ 2031. 4 A, &
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3. RE17/18 ¥EFBUE 2 A 15 HRTE ﬁé;@{%

HTE 7018. 2 A, [E]ELiE 22. 9%, Eit
B THE748.9 A, [EILLiEY 26. 76%, BE FPEERAES
BHRTEHEERNEERLAR 10. 34% E

5700-5850 FAKRITEHE
(SR805) ThI1E . EPR

e I ==
FHZ 10. 67%. rJt::F:E, ;@E :E
4, 2018 £ 1 A REHITH OKEL 4.5 iR i
B

T, EEEpE 27%. RFELE O 2 25. 2 0,
BIELFE 23%, RREREMBHELOE
SRI% 3 FREED 16.2 FigE, #EHIFES O
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NANHUA FUTURES

FATER
v SRS E

=

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

6¢T08T0C
STTO8TOC
9¢¢TLT0T
STCTLTOC
90¢TLT0C
LTTTLTOC
9TTTLT0C
LOTTLTOC
LTOTLTOC
8TOTLTOC
600TLT0C
T¢60LT0C
¢160LT0C
T060LT0C
€¢80LT0¢C
¥180LT0¢
€080LT0¢C
S¢L0LT0C
¥1£0LT0C
S0£L0LT0¢C
9¢90/10¢
ST90LT0C
9090.10¢
¥¢S0LT0¢
STS0LTOC
¥0S04T0¢
¥Zr0L10¢
€TV0LTOC
TEE0LTOC

miFR:

=1
1.303
Delta:360. 32

Gamma:—1. 84
Theta:378. 16
Vega:—3890. 24

e
B

LAz

SEENZELE A 30%, RANLEE 20%, KEEZEERYIALEE 50%
T AU SR g

Y

HENE: REME

1.35 -
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LTOTLTOC
600TLTOC
¢C60LT0C
¥160LT0C
9060410¢
6¢80LT0¢C
T¢80LT0C
TT80LT0C
€080LT0C
9¢/0LT0C
8TL0LTOC
0T£0LT0C
0€90.T0¢C
¢C90LT0C
¥190L10¢
90904T0¢C
§¢S0LT0C
LT1S0LT0C
60S04LT0C
8¢V0LTOC
0¢v0LT0¢C
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DIRIEIEX 2 RHI % SR EFER ST

HAWNE: BEBZKNRES 40%, RESE 40%, AFRBEDEIFEHE 20%
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P v AT
oZa AL

= mm I E R

FTERATE 7 ST AL A

ATLLIENL R

IREE LR

FUNTTFLX L FEHESWER 438 SR @R A HL 2101 = MEMEVIX LS 93 5 801, 802, 804, 810, 811 =

HiE: 0571-83869601

BMEER
AMNHEFALXERSXEREREE 203
HiE: 0576-88539900

RINELER
AT RN ENKIE 2 S1EBEFST 15 1801
HiE: 0577- 89971808

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

TR EE
AT ATRHANEE 77 SLeKE 9 #
BiE: 0574-87274729

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

BEXEER
EMFRILE 133 S5 KBRS
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
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
LEBEFHRFTEEE 1155 SEE1H 803-804 # T
HiE: 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
EHEEKE 11 #0015

HiE: 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

IEREE

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

I INE A ER

TN RAIX BRI E AL A 68 SRERkERS 15 2008 # T
Hi%: 020-38904626

FTeHEER

THTENX EERR ST 1002 E

HiE: 0553-3880212

EREU
ERMILIEXEFHFRE 1 S 20-2, 20-3
FBiE: 023-62611588

KREAE

ItRFBERXE R TIMNAHRT 28 2 2 18 B801, B802, B608, B6097KETFIARM HEE 63 2 11 #%

2

Hi%: 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 =

FiE: 0574-62509011 HiE: 0592-2120291

ETEE SISLENER
IFHREETHHEEAERIITREIZHEEREEZR Sk X ESRVEE 103 S2XEERH 112, 212 SEER
BiE: 0663-2663855 HiE: 0754-89980339
W2 EER EEE
T E L TEEEER IS 1048 E—2, 2 IHEEETAAMIX PR 15 B XERMAE 1405 E (5 14
Hi%: 0573-83378538 B)
HiE: 0791-83828829
FFLEER
HHTEA LT EEIEMETELES LK 555 255 hh A= R SEWR
3232, 3233, 3234, 3235 F HIENSHETE 208 5 2 #%
Hi%: 0580-8125381 HiE: 0574-85201116
TR E SR

Fr Tl fE X 7 B2 % 88 EIREKIAE 17 1 1E 2909 =
HiE: 0512-87660825

BHWRIRENZ EHRRFKERSD 9



S STFAA

FREPHEBERETEQTFNSER, RERNBEREFERRIFNTEYE, BRARNXLEFESETRKE
REEBUMEEMRIE. S NMRERARAMENERLMENFISLERMPEE, EEFAERT, RARRESHH
SEMRAMELMZ AR FFEOEE. TERMRITEIEAGBAI TSI ZMERKIE. HTIREERS
ERRA TiZ I AR 2 MR R 3 75 5E, MSEEMEARATHEMEEEA—BREIRNEGR, R
REELRE, AMEMBHMNSHIKERTRAEREQARNLG, FLUFEERSE. RARAFKBERBEARIRSHAE
ITHALE L R EM S BT R Rk .

HoN, FIREAHBER BERRHENR R RREEHRE QR ERRSAEAN HRFIET, AIRERMZN, BFR
@A . REFEREATARITHE, FREAFTFBUEMERRE,. SHRIRLLERENMEL, AEHEENET
LUMEREMA, SIARELER. MEREXABNSIM, Tk, FIALL “BERLELT”, HRERLTN—
BF

P v

NTEERME: FUNTEAAIE 193 EERZE 3 B4 31002
2EG—FRML: 400 8888 910

Xk : www. nanhua. net



