1. MRy &, ARRHE
& B EIA 7, S50ETF B K P K 300 RPN ETFR. &1L E

11 A 30 H,

HemANT ZUR, BRAXARFEAEFRLEN, L

iE 50ETF # X 5 4 & 41 %7 300ETF A £ R X X # & WAL 7 @ H£ A #FF,
%X 300ETF IM T L E5EAFRA. BRERTNE, ERIEHANH
TARXGRABEZE, 20200 F T+ EFREHNAKXERLERA, #F
EAEHLBRE T ETURF &

1 & 8 H AT 7 MR
L+ iF 50ETF 4% % 300ETF | # 5C 300ETF
J& 38 # AX
X A A
Rtz (7 %) 48397.48 42839.28 7272.72 1470.50
Call: 26826.98 22916.58 3902.01 837.43
Put: 21570.50 19922.70 3370.72 633.07
H3¥ R X (F %) 213.20 188.72 32.04 6.48
Call: 118.18 100.95 17.19 3.69
Put: 95.02 87.77 14.85 2.79
H# &4 (F %) 245.15 188.72 32.04 6.48
Call: 150.12 100.95 17.19 3.69
Put: 95.02 87.77 14.85 2.79
H# R XH (iz7) 13.00 16.01 2.77 5.37
Call: 7.25 8.99 153 3.36
Put: 5.75 7.02 1.25 2.01
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'} 3F 50ETF Call 6.34% | 14.82% | 19.02% | 24.18% | 44.65% | 20.15%
B Put 10.70% | 18.84% | 21.44% | 26.96% | 50.99% | 22.78%
#% 300ETF | Call | 10.20% | 15.41% | 18.48% | 23.11% | 47.93% | 20.07%
B Put 10.61% | 19.37% | 22.95% | 28.49% | 57.72% | 23.97%
=9 300ETF | Call | 10.09% | 15.79% | 19.18% | 24.09% | 43.57% | 20.69%
L0 Put 8.08% | 19.52% | 22.65% | 28.06% | 57.66% | 24.12%
Call 9.06% | 16.65% | 19.70% | 24.01% | 54.28% | 21.17%
AR Put 13.44% | 22.29% | 25.51% | 30.57% | 64.25% | 27.15%
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