EREWARE R B L RG LS

KT HAMER, EEBEOIRIE TR, 11 AEHRRIMERIT. ERE
RIS R I A AR P A 55 o B 22X — A AR FR Bk 2. 83%, PRUFZEFRILE 3. 38%,
ANV AR R 1. 58%, HHIE 500 FIY R 300 FEE 7 Uk 3. 95%. 3. 48%. FEHEIEEL
RIOALE, A7\ E i, b ar R Bsa S AR SRt v B, Ml
6%, ARk (1. 19%) F1HE ) SOpTRedls (0. 75%) R IMAHXEF o

11 H#& 12 AWIFERER IS N EECE SEH 7 —BATE, Hrbh BiE 50
FIFER 300 Fa 4= % EAT QI H B s, %R E WM f e a — s AT 58
OB o LR AR B T 2 BRI 2 i L 15 5 2 1) LR Al 2 P I B, 17 48 AR A3 AR X
W, T A R KR S e R RA TR, T RS G . B
B, AL R SRR AERRRN, A ETHRA 69. 59 12, Hrip @i 73. 27
12, REGERE 3.6712. WFNE:

K1 bra B iR a)

D stEAS W PEASA A
LA RN
200
100 I T
S0 *I + TI l
"4- IT J'r!-l' ‘[[] ‘[’11"“* "‘“‘*I' T'—F
S04Z
100 el
15042, s
20200827 20200903 20200910 20200917 020-09-24 20201009 2020-10-16  2020-10-23 20201030 020-11-06 20201113 20201120 020-11-27 0201204 20201211

HAERIE: Wind; BHL. HRESEMNA
MO RS R BORE , T 28 CREFED, Bl ml BRI Jo KiE R A
I RS o

I EmaEsy El LEEW

T

T I" il baty
."*"T“Tol : "l I'.

|||||

20000605  FOI0-06-18  2020-07-03  I0P007-16  P0R0-07-39  F020:08-11  FOGO-0R-24  F0G0-00.04  F0P0-09-17  J0PO00-30  FOI0-10-21  FO20-11-03  20G0-11-16  FOR0-1137  2030-12-10



Bl RYR: Wind, B2 HEREGEMA

M FHEBORE , A A 7 RO, KE 5 A5 AT R,
BIL P A T RS B, I s XDl VF2 B4 i Il — 2 1]
L BRAA T alpha SAEEUREL, B BB RS S5 1E. SFRIN
SR LIRS A T PR AEAS S HE I T AN [RIRE 11 S o

A, PR fE AR S BRI, T s e B LCEURIL, R 1T
OIS (B4, 3 B R PR EOUA Tt e S, BRI TIA N 5 J sl R Fia 4k 2
K AT BT REVERCOR ELEDN,  H N AZ 5 %5 rTLLESR H A Gamma 22 53 HlL2 «

Volatility 510300
50+ r 5.165

oy, [sa
ol ™
”"h!m'r 'TI F'

hl.|, i
I Iih *I ‘ITHt.l'Ihi L 4.8
1T + byt

30 F4.5

4.2
20+

F3.9

3.6

3.425

2020-06-22 2020-07-17 2020-08-11 2020-09-03 2020-09-28  2020-10-29 2020-11-23

kIR BRI e EIA

RS FEZR: 1y Aty o 45 B BRIE T ERATVON AT S AT BURAN G AR 20 7 IR 7T
JRR (AR T BRI FEN GO T A5 S R HE R PR AN 72 BEME A EAR T ORI, AN RAEAS SR 25 BT
AL 5 BB BAEAR S R G A R AATFTARE, HAR S DU A AT BB A
AT, FIREAERE /A =R AR . 2. AIREFRBRL, MRS, AR
(I A SR T NI AHERE . T3 RS, Bt i



