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2 ow=

533.  FEARBEEAE 3 H 1 HIWSE 7 —5RATAUN Y 2. 90 Joi Bk 50ETF Bk IR, 21 H
N3 H 28 H, SABRIG: 700 76 (RFFRE 296 B 10000 frEE 040D - f£3 H 5 H,
_EAIF 50ETF fir#s L3k, SIBUNAE A 900 J6, FIRXHZAAHE FH IR, ERiR2

( ) o

3 H 5 HER P, A 200 7T

£33 H 5 HATAL, &4 700 T

REEHHZE 3 H 28 H, BREITH

Fofth = I5T#8A IE 1

oW

534.  _FiF 50ETF #4624 2. 856 J6, TN N 2. 85 JLHIE BRHAML delta=-0. 4570,
gamma=2. 4680, ATHAN N 2. 7 JCIHIE BN delta=—0. 1426, gamma=1.4022, H#&EH
WSE T —5RATAUN AN 2. 85 JUHIE BRI, SZHPIRATEUNAS v 2. 7 JCHIE BREIRL,
AR PRI R H AR, WZHE delta A gamma Ay ( )

A. 0.5996, 3.8702

B. -0.1718, -0.3364

C. -0.1718, 3.8702

D. 0.5996, —0.3364

535.  RTHIBCLTHIZA, TIUELERKZ ¢ D .

A IR, —IrNEHEE, IR E RSN

B. —UrNRANEE, —IrNEHTE, R a RSN

C. —TTAENTE, —ALHES, HRF-aEEN

D. —TJiAENVE, — LN E, BB RN
67



536.  MHIE 2 A¥I, YR 300 BAR MR A 5 T i AN T AR AU S AR PR A 55
( ) o

101803-C-2800

101804-C-2950

101806-C-2800

101809-C-2950

oW

537.  HHEMRTMAE N 100 76, 1A H B HEEBKHBUNMSE A 10 7T, XRCSHEE
ERHARUNAS R 20 JC. ZINARAE Z AN 5 HEFEAEAE, A T Re R ( ) .
8 NZRE S — N H AT S22 AR = T 10 T3

&N 100 ST & — M H A =T 10 I

NS AT SN

bR MSREISS RE 2L

S ow=

538.  RHBTH R BN A B UL 5 KT =R BB 77 3006 A R s 4L A it
ITORY, TFAIBGEIERARRZ ¢ ) .

B RO Sy EATAT— UL B AR IE 72555 T 7 BRI AR AN b

SPEIRAE A R 37 B 2 R IR AR I 55 1 BRI i 3 i

AR EIEBAT IR 152 5

AR EARAT— R R A A 2 8T BB B i

2 oW

539.  HAIEAFBEEMFE 100 70, BBEIZHPATI N 100 78 1 A H BIHIE B, K
ANFATH 9 100 78 3 DA BIPE KB 2 AT R AT A G 2 DA A 5 AR AR
M — SRR BUCE FR = B, RS RAF RN s . W B KA Ja 2 7] AT
91579100 76, HETZREENBRA GRS ¢ ) .

il

B

T o

bR S EENSTRES I

S ow=

540.  FEMBLEBERBBIIBUHR N 2 A H, $ATH% 20 7o, BEEHETITE N 18 T, R
BRI 6%, FESLE AR, WRZB % MRy ¢ ) Je.

S ow=

1.8
2.0
2.2
2.6

541, REHBRA BN A BT & SN PR ER TR B IR BT SRS, s B T — B BR S
¥eox Bk, (HIKIEA IR, JF H Az R QB8 ARR BN b K AT R R AW i 3R
R RN BRI AME,  REREUKI SRSy ) .

SKNFEHOG B (7 kAL

S RO L ) TR AL

SKENFEHOG B (7 BRI

S HH RO I R R IAL

2 Oow=

542. R FEEH 100 T delta Z8%HE N 0.5 IR 300 B ik WAL, B LB
100, HAWZKAFAAR, 2yPiR 300 FEE ik 1 AN, F LA ( ) .
A. & F) 5000 7
B. 4 5000 JG
C. #F] 15000 JG
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D. T 15000 JG

543. x5 FECEEH YR 300 BRI A BE FE ML T I FEE R ( ) .
A PR 300 FRECK IS T ik
B. YR 300 FEEUURAATEA B
C. V'R 300 FREUKIHZENS itk
D. YR 300 FREUE ARG ik

544. ( ) & H KA R delta {EXAR BT 4 i A2 A0 O BEURS L
A. Rho

B. Gamma

C. Vega

D. Theta

545.  JRILERIRAAETIAE Y 100 7o, —FE BRI IIRE BT 10%, BCREE 5%, EF ik
J SR — AR IRR A BRIIAL, BTN A 103, A i e SR E R %0 4%, Fk
SEANTC IR B R A IR, AT ERATIR T B oy ¢ D .

42.6

—42.6

98. 96

-98. 96

2 oW

546.  SEHVE BB RIETER KR ( ) .
A IR1FHIBCRI 4

B. KR

C. ATHUNARIR E AR 4

D. TCiEHaE

547.  DUTF AP RERR RS, AT LR a5 AT e i i a2 C ) .
A. Vega
B. Theta
C. Delta
D. Gamma

548.  JEBRF T ARK BN T8 2], RERHUKIB AR Z ¢ ) .
A SEATTSIR R AR BN, S H-TE5E BRI
B. SEATBIRE AR IR, S W TEE BRI
C. SEAFRHOS R HER BB, SENTES BRI
D. S FREOE LA TEE BRI, 2 TEE BRI

549.  RORFARAEHE T EAUTHREHE, Wi EAAENSIR, &SR &

Delta Gamma Vega
BT AE 200 200 800
HAAH 0.4 0. 05 0.1
R 2 0.5 0. 06 0.2

FZP R E BRI Del ta-Gamma—Vega FHE SRS, TR E AT ERAESL, 2T EH H
R RIE 2 ( ) .
SEREHIACR 2000 F, EHHARLZ 5000 F
Sz HEARCR 2000 F-, SEHEHIALZ, 5000 F
SEHE AR 2000 F, SzH AR Z 5000 F
SEH AL 2000 F, SEHIHIRLZ 5000 F
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550.  FEREEHBIINFS A 40 T, BEIZIREE 1 DMH BRI S E AN 42 75, B4 38 Tt
SR TCIRBEERIR N 8%, 15 1A H TS T 39 JuIBRE TRIHBUN A N
(

) o
A, 1.67
B. 69
C. 71
D. 73

551, RTZWI - SUMHIBCE MR, FAIAFIEMKAST ¢ D .

A EBATRE =1+ LIt E b

B. bATIRE=1/TF73RAL

C. MBBUBEEASTILAA], FEHNEEHFR = FATEEAR X B BT E 72 b+ AR X (i
R BEE 7 O

D.  HIRUNME C=_EAT BN CuX EATHEZR + FATHIAUNE CdX FATHER

552.  LUNHARGH S OREE T kR IE IR )2 ( ) .
A, E[IEE S&P CNX Nifty FBEHIAL

B. [E KOSPI200 F& AL

C. HZ Nikkei 225 3550

D. BEHX G IR

553. 6 BN, BT 50 5 TEIER A BTBUHS Jo 4.5 %678, ARAEEE X
i 66 670, WIRKKFIZN 106, BB, W C O BAETLFRETRR
i

SON'E NESN T

CON TS NE T

SR, KA

SR SR

S ow=

554.  T=0 BFZIMZEANHKE A 100 TG, T=1 BFZI RS ik 120 JCMER A 70%, IR
BHEIIBUNES N 20 J6; FEER 70 JCHIRERE )y 30%, BREFEBKIIBKE K 0. ik
TERBERIZR A 0, TURZEEE R BRI AR R A ( ) s

0.4

0.5

0.6

0.7

S ow=

555.  TFHIRIRERIIZ ( ) .

A, B-S BLALEH T 5 A AR E

B. X WHAYEE AT AT AIHBOEA T, a] T RREUHARUE
C. B-S BUAE T AR E

D.  B-S A 3= BT KR HIRUE

556.  PRUE S XS AR ( ) R
SETF

byl

SRR

2

=

oW

B557.  MRAELEBCT MRk &R, WK MRENEBIBENT ¢ ) .
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VA SR, W SKIREER,  ATE AR A R A AT <
MR BB, WK, DLICRUSA A B
WASKEBRIIR,, HEBEE, DI XRA R B s e
HEFETIB, HAEBEE, DUERES AR B 4

oW

558.  HETFREHTHEH 7R 300 B AT RUT 2 ( ) .
A BRER

B. %

C. HHEAKRKX

D.  HoAth =TS

559.  HERETEEFEA _LAE 50ETF1000 /576, Ml A 2mi i bikid e, A K0 B fn]
B, (HOHOHIBIRR, B AR BT, DUNBONAE R RS ( ) .
SN R HAAL

S H BTk AL

SEH 50ETF,  [A]H SE N kAL

SEHY 50ETF,  [A)Rs 32 HY A ik AL

2 oW

560. AR 25 70, ORI 2 A JERCEE MR ARy 23 Jusk 27 J6. TR RRE
AR 10%, BB — ST A dh 2 A IR B B SR A P, T
R KL ¢ D

635. 5

650. 1

639. 3

641. 6

S ow=

561.  BCRYIR 300 $8ECN 3477. 94 £, BLLAIPR 300 F8 AR 1) ELE I AR AR [F ) PY A~
PR 300 15 ERGUE BIRUE B LR &R .

RIS IR
101704-P-3200 52
101704-P-3250 6. 4
101704-P-3300 9.6
101704-P-3350 10. 2

PLUN BRI R B a2 ( ) .

SEN— 101704-P-3200. E N —43 101704-P-3300. & H Pifir 101704-P-3250
SEH 4 101704-P-3200. SZH—43 101704-P-3300. LA Fifs 101704-P-3250
SEN—47 101704-P-3250. LN —f# 101704-P-3350. & H{#f 101704-P-3300
SEH 4 101704-P-3250. ZH—4 101704-P-3350. LA Fifs 101704-P-3300

S ow=

562. 4 J3 25 H, YR 300 BHRIBI R A ARAHERPAmE ¢ D A.
A.

o 3 O O1

B.
C.
D.

563.  MEEAEPINKAAENESET ( ) .
A ATBUNS IR BR AN A5

B. AR A IR AT BUN AR

C. 0

71




D. RLFI4

564,  RICH SRS E BIPABURIE BB ks 2030 15. 00 JoAT 5. 00 76, FIBURR A
124 H, $ATHrHE Y 100. 00 76, TR 105. 00 JG. BT AFAEERIHL
B GFA, W FEHTENEIESLZ Ry ¢ ) .

3. 26%

4.53%

5. 13%

6. 56%

2 oW

565.  IRMABCE A ATLL ( ) SEANHARL
A SETFHRAN
B. #ATIHE
C. #BESNL
D. EJrHAN

566. 1 FAISHiptadioh, 2R HBIAE SR #T w2 ( ) .
A, VIXF83L

B. SENSEX &%

C. S&P CNX $&%%

D. Euro Stoxx 8%k

567.  fE B-SIBUEM A, BRI R AR T AR ¢ D .
A XBUES A

B. IE&MA
C. H55Ah
D. RIyorAi
568.  FRETEFE YR 100. 00 76, “FAEE KBNS 2. 33 Jo, Delta {HAZ 0.5, Mfn

HIBE P A% M 100. 00 JC_E3K R 101. 00 76 H IR & sl i 66% N k2] 65%, L3
BN KA A 2. 80 JG, MHZHAMZE 3k 3k~F 1) Vega Z1I4 ( ) .

-0.23

-0.03

0. 03

0.23

S Oow=

569. K UEENHIERN Vega, MR URFERHRAEN ZE (D .
A SEHRRRTEEL
B. SR BRI
C. KAFRIIHEEL
D. SEANFHKIYI

570.  MEEEMRTMHEA 100 76, —HEEMHE Bk 105 76, BCFECN 90 Jo. SRR
FEAERR N 5%, ] 3 0 LUZIEEENER . $ATH A 100 Jo—FEHE IR, WR
Yk IR ( )

27 2 LSS, M NERATOYEK 199. 76 JC

S 2 LSS, AAENERATAEEK 199. 76 JC

e 2 RS, fENERAT YR 285. 37 JC

SEN 2 2, AENARATAEER 285. 37 JC

2 oW
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571. BRI Delta P MERCRH A Gamma 5 -1000 4¥5 =4 W 78 B S8 1) I TR) PN AR 5
3, NZAARMER ( ) .

14 hn 300

Pk 300

Hahn 450

Tl 450

S0 w=

572.  SEMEBKMIPUE, WEEARSGTELAET ¢ D
A AT RHIBOBUR

B. AT O IBBUR

C. HIBUBUR & AT 1%

D. AT

573.  XPEBMMBIISRERZ HE NS, HamiaSEEsEeE ¢ ) .
A HIWTT 7 KB
B. AW i/ e Lk
C. HWriip A s Lk
D. Wi A s Nk

574. ( ) FH K s HASUAT A 0 8 4% Bk 1) AR 2 1) R
A. Delta
B. Gamma
C. Vega
D. Theta

575.  REEMNA& AN 50 76, TREAEFRIZFEN 10%, FEF XA, HATHEEA 40 TTHIBK
G K AR UE BB I MM 22 7 3500, #8K T 6 M HEEI. XHApRER
EEFNLS, BREERNZD ( ) .

NEEERNLZ

BN, EFZEZN4.95 7T

FAEER], BRI EZIN5.95 I6

FEER], BRI EZIN6.95 J6

2 oW

576.  JEITIH HAE 10 NMAALE B Cy SHOFRHIBE P U i Bl XU, ORI AR %
77 S MIRIRERR H I KA Cooef b XURG:, = 537 145 R A R 3%

AFERE AT F|HAH Delta f& Ganna {8
asg || 0 mees | wess | pesse | e
¢, 60 3 0.6 0. 008
c, 65 6 0.7 0. 004

ARG L R (
FEIES 10 AN Cop A 8 AN RALAR K B
FEIESK 20 AN Cop A 8 AN RALARK BE 7
JosE 8 MANLARIITE S, A 10 NEAL C.
SISk 8 NIRRT, A 10 NHAL G

2 oW

) .

BT7. AW RS R Y BIRE RS 10 1%, MBI REN SR

A 10 £




B.
C.
D.

578.

100 %
10 f#) e IRTA%
e 1 10 KI5 1%

R = ARl — Ao A I 2 L 20 S 3 PR A 7] A R B K AR (A Jie AR 1. AL
2. WKL 3) AT 518 1000 110, 120, HARUNHE 435N c1=10. c2=15. c3=18, M|
AT DR A U AN VR EF] ) .

Ao SEN—HEIBL L BN AR 3. SZH A IR 2

B SZH IR 1. SEH AL 3. SEH A IR 2

C. FEAN—MHIBL L. SEH—MmIIR 3. SEAN=Ar IR 2

D. EEFPLE

579.  BBEHASMEARA, B EIAB Del ta {H & bR A% =1 ki ) .
A Bk

B. ik

C. ToiEmiE

D. R

580.  HRFE BTN SR EAALRF G 4 & Gamma S 666, Delta A 05 #1% 5% %) MiZ

S ow=

ALH) Gamma Ay 2. 33, Delta N 0.666, Z[FH X AR 24 Gamma Al Delta KUK N
T, B@EETFE ).

SEH 286 FHIRL KN 190 1 br it 55 7=

SEN 190 FHIRL, Sz 286 M brft ¥ 7=

Sz 286 FHIML, SZH 190 4wt 7t

KN 190 FHIRL, KN 286 (i hr i 5t 7™

. ZHwE

581.

oW

582.

A
B.
C.
D.

583.

A.
B.

T T FERAREI A% Y 100, FEBB 2R A IS A S IF

A

»ir #a,
ax L

AT

Delta

Gamma

Theta

Vega

call

500

120

0.1

0.006

0.0015

0.005

Put

500

80

0.1

0.006

0.0015

0.005

PLR S BRI ) .
%3k~ A Delta KU R E
Sk~ A WO N T 15 50
%S~ H A WA TN TE X
FERHAR AN B AR I 1% 3k ~F 4B B AR A FE A K T2 R AE AL

RO, SRSEIIBOT I O R R AR A ¢ D
MR RA K2 22
BRI SRmE  as
T3 T EAE Sy ik
A2 5 Fr iR I

TR A 150 KA RIE T 2K 100 A2 B, KA T F U Tl gt o 3
130 7K, HHRIFIAE BRI Z 5T, Saf$E 0N 130 ST EEA BN LT
BIEIERRIE ¢ ) .

KN TR IR 5 KR R PR BUR
1P REAEL B BB R A SRAT AT R

74



C. VAT E LR S2
D, SEAHCHILI i 11

584.  LAFAFT Vega iR IEFARIZ ( ) .

A AHFEIFRET AHIFEIZAA G A3 FESAT O B BRI S B B AR Vega 775 4H
B. HARLZ kI Vega AT BE N

C. Vega s&HIBUUMEXS T-FR FIIEZF I BN 2 10— W 3

D.  FREGEE AR AR B AT BN S, Vega B/

585.  NASKRT HE AR UL, IEMKAT ¢ D .

A ABKIIBUISAT RS R ATHRE 10, IR AT AT DAFEAE R [A]
B.  HHIIBIIMEA T RS 2 [H]

C. FHERIYIBLE A 1 = 2 R e T3 AR 52 L 726 1

D. ORI, MR RSBRNE N AR RE N K E

586.  XJF 50ETF. IH (_LilF 50 ¥8 50 TE) S 50ETF KL, FHIUiiEIERTIA
( ) .

A, S 50ETE ks bk, TH —5& Lk, 50ETF FE BRHEIAUN % — & bk

B. 4R 50ETF k% Rk, THA—x Rk, 50ETF & BB A—E Lk

C. W% 50ETF #i#s Efik, THA—@ Efik, 50ETF K& KIARUN F A — 2 ik

D. iR 50ETF k% Nk, IH —& Tk, 50ETF & ARt — & _Fik

587.  TEMBELATHE FANE A LN AT BN A PE g R 2 ( )
A, BETH

B. i

C. HFATIH

D. AT

588.  MILLTEAMZE, BEAMZES ¢ ) KA.
A EARBER TR

B. KM —ATTTH

C. AKIRAZA MR

D. WRIIINELEL

589.  THIZHMNHE M 150 55N KR FEEE 100 A7 8, FHEE N H AT LN L,
H2 AR T 4R S N k. SO 5 1R RN — M IR RS (R [FI I, DL 2 B4 A
SEN—A 100 $ATH 2 /N H BRSBTS B . B A IS =BG OL a0
Delta -0.5

Gamma 0. 02
Vega 0.03
Theta -0.015

R NG — RITIHPOE A 105 i, [FIR BT iigtEgemm, minpish=x
K 35% RFEF] T 25%. LR Hiik IERE R ( ) .

BT B TR AT, 235K 0. 015 AR 45 2k

T 3B Tk, BARBORI G218 0. 9

T IERUAR A% _Ek, B Delta 354> 43 AL 2. 5 FIURN

BT SR AR N A% B3k, AR Delta 32556 /08 2. 5 (1340 /& Gamma 1 FH A3

o w=

590.  FHIMRLLEE/E R DAM A B 2 ( )

A, SEA 1T 101903-C-3200 FISEN 1 F 101903-P-3000

B. & 1 101903-C-3000 FI=ZH: 1 F 101906-P-2800
75



C. SEHH 17 101903-C-3600 FsZH 1 F 101903-P-2600
D. A1 101903-C-3200 FIsLH 1 F 101903-P-2800

591.  DAFWRLeE BS AR Ak E?  ( )
Ao B EEAEAT AR M ER IE 25 43 A A =X

B. B AL DL RS A5 DY

C. UEHRAR G RARESN

D. AEETASER ML

592.  NIARMIBUMERHMER %, EMKE: ) .

A MHFEBREIRI A — A A3 AN AT BN B TRSE R, Hepihs — AT & B
B.  AHIFAR IR — H 43 T BOE BRI BRI, AN T RE L 0 [R] 5K =[] 2k A 155 T
C.  JUIABUIR B Hi i R 3 a2 £k

D. AU o) i A S k2 AR 2 P )

593.  DAURWRLLLH &2 B4R Gamma Sk~F NIE?  ( )

A SENCPAERIRG, S AR R CE R —br i AR R 21030 H 16 R (A AL
B. SENBEKHIB, SZHAHFECE R — bR i 1%

C. SEHFEHIPEIIB  SENAH R [ —Ar R B AL

D. EABLHE

594.  {ESZSHR, EIREH AT MET Gamma {HRE B XS, R AU IERITE
( ) o

A. T Gamma FEEFEARLL . AF B H (& QW% O nTie A RIS R K, 54
Gamma A~ FE fi HLAH N

B. HEHEH 3/HBMEY Gamma +100 F1 6 /™ H 2 &4 gamma y-100, EREH S
H—HEKA Gamma JA;

C. KRFEWHSNFZIH Gamma {H 115 7] BEAFIE M 2

D. Delta H 1k, Gamma JEFPERISL~, FERS AT GEMMES Delta 4

595.  1E BOETF HARZZ 5, XfR—HM &), EREENFCWT:
Otln 8NSE| FM O OMME| X RE= DELTA | GAMMA THETA VEGA RHO
2.95 B% 1350.1465 = 28.4% 0.3754 0.7931 -0.0005 0.0075 0.0049
2.85 F& 1:0.1808 * 28.2% 0.4514 0.8285 -0.0006 0.0079 0.0058
275 HB¥ 120.1895 & 23.9% -0.4680 0.8312 -0.0004 0.0079-0.0078

ANEEZ GFELJMIER T, ARUE, EWIAE:  ( ) .
RO R H 7 12 2238 JT

H4E delta ~+0. 392

204 gamma N 0. 8666

HAEH] vega N 0

oW

596.  NIARMIBCRERRIE, IEFME ¢ ) .

A B TRANE BRI MBCRAT (7 15 B AS RIS SBGEAT 1R 732

B, BRI S ASAAE MBURIAT 5 A B ) B AN R X SR AT (902

C. SH. HEAEAN-TEAARIEAR K T2 A% S AT AL AR B AR R R AT 1 026
D, RREANSE FHABR AR AN 7] gt A SR A E 4T Kl 7

597. 3 A 2 H, [iiF 50ETF # A #84E 2. 86 Joitt, HEEH L —KATHAN 7 2. 9 TTH)
FEEHIA, BURI4 0. 076 76, FH4J5 HOETF 3Rk F#kE 2. 95 Jt, %3 %% TR LL
0. 1022 JTLHIMMAE T . WHXZEAZ SRR, 1EWAE ( ) .
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B E 5 0. 0262 JT
B F A 0. 0262 I
PG E I I T SN RAIE &
PG T I 75 AT 4

oW

598. VA 300 RECH 3477.94 £, BLLAYE 300 FEECHAR I H B HAEABR AR 5] i P AN R
300 15 B MR E Bk BAAUE S LR & .

HAfR & 20105 IR
101704-C-3200 277. 2
101704-C-3250 227.2
101704-C-3300 177.6
101704-C-3350 125. 2

M R FERIKRIEHPIE ( ) .

SEN—H 101704-C-3200. KN —43 101704-C-3300. ZH i 101704-C-3250
SEH 4 101704-C-3200. SZH —43 101704-C-3300. £ H Fifa 101704-C-3250
SEN—13 101704-C-3250. SEHI—f 101704-C-3350. & HI# {7 101704-C-3300
SEH—4 101704-C-3250. SZH—14 101704-C-3350. LN 101704-C-3300

2 ow=

599. IR 5 A SR FIBER RS BB %O 4. 0 60T, BATIM%
60 5570, MR HAIITAS N 64 5570, FH— D HJEIREER SO 0. 80 SETehI R . B
TEREEAIZHRT 6%, WL FRIBIEFIIA ¢ ) .

SHUIRL, 2 R

SKNHIRL 7 e 52

BN I EABUE RN 0. 69 ot

ENHE N EABUERZ N 0. 69 KT

2 ow=

600.  FilE 50ETF Tz ks Ay 2. 873, KAIFE—MATHEUNIE A 2. 85 HIEBIARL, Bk
TR A RS E X B IER, FAIRIBERIA ( ) .

delta=0. 4278 gamma=2.2776 theta=0.0013 vega=0.0030

delta=-0.4278 gamma=2.2776 theta=—0.0013 vega=0. 0030

delta=0. 4278 gamma=—2.2776 theta=0.0013 vega=—0. 0030

delta=—0. 4278 gamma=2. 2776 theta=0.0013 vega=—0. 0030

2 ow=

601.  RAIEFEHLX T, CHERRESIREL WA ¢ D
H A

L

A X

SREHIEES

=

SIS

602.  FrifE B-S BALE AT ( ) HIEMT .
i XK A B BIAL

KR A 7 AL

AN AT LRI 3 2 S Tk HAAL

R X S HAAL

SO w=

603. T HTIHIEAL B N Y 100 JC. B REEFFA R AW

7




il &g 1T Delta Gamma Theta Vega
Call -S00 120 0.1 0.006 0.0015 0.005
Put -S00 80 0.1 0.006 0.0015 0.005

AR BRI RZ ¢ D
Z3k ST A Delta RN E
kTS AR RO TE 5
kT AL A AR S BRI 5C
FLR B A R IR AR A I 2 Sk~ 2L 5 BB AR A IS E AP A 2 R AR AR AL

oW

604.  —/MNEBEREERENXEBKIIBINSE N 3 Fot. BEMEIIE A 21 £oT, PAT
kg 20 &0, BIEAMIR N 2 N H, TERESEFIZEA 8%. W TAH RS IS AH R
TS AR R 2B HIRR 1036 2UE IR, DA R RIB IERZE:  ( ) .
AR R IR A 1.3 2T

ZHIRLE) EFR M 2.0 3£JT

IR IR A 1.0 £t

IR EFR N 1.7 3£ T

2 ow=

605.  HRAEY R 300 e HIRLIT A Z M AORAE , R 45 5 = R SR e RV T
T, HORBEAESE WA ARATANE T SAT AT e 10, BURBGAIERNE ¢ ) .

A SERHIES AT IRAT T, ISP E R B AN R, FEXHIBCK ST 3T AT T

B. X ESRAT O RIIBCRT, AT A2 5 H 455 B 405 L RIIE 8 R BRI
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