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3.1.3. BN TZREKANRER

E#FE CPRAAEMIA, BRI R R R EREE N B NNR R ENE BIMNEIIER:
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REBERR . FRERE, FOMEMASRIESUERE . A ATURIL S BT AR HE R
EBRFHE, BIERAERFEXRT,

AR TTE:
BREENSARMEMNRHKIREENRRLES LT RIREIKFMRE (Investment Skew) .

BREME—AMIREEMNRRELEWRE, 11 B 26 BENHABERZE SRI05 DIk, EIMTNEINS
A EA BB AR FER Skew FAXTELE . FIRT SRI05 HAKARAYE S RE M 4R, #EEL T 1Y
16WEHRBREEENE, HARANI IR SRR R AARE] 9%, F IR mBATRINAT:
BEARETIE:
1. BEEBUELET 025 £AKEE put 5FE put BY skew EFHS,
2. HE Y EESEH EAN - HALR delta XMBREN Vega/Theta YL A95RRE, 4530IREE, BT SR905
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