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Experts of financial

derivatives pricing
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AR HH IR MK E 4. A 2022 8 1 H 13 H, = KBAeHITRIEH &2
(RN tH5< B KGR, TR, TH R IC 243 & LTI KA 51+0. 03%. —0. 08%. +0. 30%,
e, BHT—28 5 H 2 928 46-0. 11, —0. 33 F1+0. 26 N EH 4> .

ISR THR R BN i T BB A%, S BRI /K I S BN AR AR T I B )
ABERHEF[2017]1 S MR A HBIR T, MBI RL R, IRAERSIE. AR T A
K, MARIATR IF FK4E4, TH HAKERIEK, IC FHKY K. METHKE,
FR . AF . B St T Bk R AR, I R R, A R R
Vi BEBT B SR EUR AR S .
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* MAL BB S F3071895 ARG TR B TR FH 7K 2

- BB E G S 20015287 IF00. CFE '3 300 #1184 H 4,767.20 1.28 0.03%

H#: wangzhiping@jinxingh. com IFO1. CFE 7% 300 ALk H 4,770.60 4.68 0.1%
[F02. CFE JP¥R 300 Hfh 4= 4,768.80 2.88 0.06%
[F03. CFE JP¥R 300 #tk T2 4,748.20 -17.72 -0.37%
00300. SH YA 300 4,765.92
IH00. CFE  EiF 50 #ite 4 H 3,181.60 -2.51 -0.08%
IHO1.CFE  _EiiF 50 #itR Ik H 3,190.80 6.69 0.21%
IHO02. CFE  LiF 50 #fk 42 3,193.40 9.29 0.29%
IHO03. CFE  LiF 50 #iTk N == 3,186.60 2.49 0.08%
D00016. SH _EAIE 50 3,184.11
1C00. CFE  HHiE 500 #7824 H 7,118.80 21.04 0.3%
ICO1. CFE  HhiE 500 # TRk H 7,109.60 11.84 0.17%
1C02. CFE  FRiE 500 Hith 42 7,085.20 -12.56 -0.18%
1C03. CFE  FRiE 500 #ith N = 6,958.20 -139.5 -1.97%
00905. SH FIE 500 7,097.76
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AR BB BRI . & H = RIEFRBEN 2RIk, IR 300 Fa &
iE 500 FEHE I s LT, 1 A 50 FRE IR R . IR 300 FRE HV10
WEENZIY 14. 3%7E 7 52 28% I L, HV30 S EN N 14. TALTE T s 23% )40 ir
b5 FAIF 50 FRECHVI0 P B3N 13, 1%7E 7 52 22% 1 407 b, HV30 S 35 14. 2%
ARFE T 5 21% 4002 b5 IR 500 FaH HV10 PR Eh 3N 14. 9%CE DI S 22% 1143 fr
F, HV30 BeEhZA 13, 140 7E 7 5 7% 7 b .

fEE: BB Bk, AR EVIX FATE 17. 62, T IZEFIGE R HE AT
X AR SRR S, TSR IR SR R . L, P EDE K IR AT AR
FIATE B AN K120, AE5E. AR AR T, S MER L. A
WEFERATIG IERXTF S, OB R S R I KT 3 RS e 4, T000 4 AT A
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Bk 4: = KBAEREIRAT

IR 300 $53K iF 50 $8% HiE 500 353K

HV10 HV30 HV10 HV30 HV10 HV30
Wil 0. 201 0. 208 0. 203 0.210 0. 230 0. 238
PrEE 0. 105 0. 093 0. 108 0. 094 0.119 0. 107
B/ ME 0. 037 0. 052 0.039 0. 061 0. 044 0. 090
B— IS hr s 0.135 0.149 0.136 0.149 0.153 0.172
Hr 0.181 0.189 0. 181 0.189 0. 200 0.217
FE=TU A% 0.235 0. 246 0. 244 0. 248 0.272 0.273
B 0. 841 0. 669 0.905 0. 656 0.871 0. 741
MR 0.143 0.147 0. 131 0.142 0.149 0. 131
ECY: DA R4 28% 23% 22% 21% 22% %
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B RIANE RS, AL B BARR AR T R M S AR R TR, 7D
RARSL MR, FERAZAEMH =J7 IR EEEEm . VEE A G R A SR AR S
{1 L AR T L B0 T L 2 B ) R A5 2 A A 2 2 M A 2 o
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FAREABEEE AR AT (IR “AX7") BHSEHELA.. KAFRAZEN
Rk WeR BB AR S WA TR N GO e EARTEOL S, AR 105 B BT
I R AR AT A8 B R NS AR IBOL T, A m) K A 63 T ek
B RPHI AR BT E — €A, AN EGBGH D FRBU, WAXHEA A B AR
HH R ART P32 T 5 R AT K A A 54

AN A BAT v ERIE I 25 DA TT B B 505 A 0L 55 A o AR R AT HAE BRI T =
JifE BB B O ATHE R, AR TR BRHEmtE. e, I Rk s EE A
VEAEMTORUE . AR TR SR I A HETI AR AT FE N B3 A AT AN 5 24 H AT HAS
REEA DA ALy, AR P BB B AR I I R . B BB T RE 2 sl 1
HERIARAE N H G RIS AR, AR b SRS st &R
AR o AR FARIEAR S g5 B RRHESHORE,  HAR & B 5 Bl e
AR BRI TS N BB, B R B AT OGBS R s

A S, BBHRIEH . AR HELLE FE BN PR BRI BESE H bRy W 55 IR AR
L, B BB EEAR S T A R L BCE BOR AT A A RO, AR AR BT
BRSNS AER, BRI AR R AR B RS AR ] L AR AT TR,

AR AONA AT, REA T AR LLIE, BRIEHE BE I,
AR NG LUE LB =) AT B2k DAHARAE 5 sCARE AR
IR B A . Wl TR, FENIHARN “ a7, HARXAR G #T A1
JERERGIH . WA FE.

Hodik: TR X =W R K EBR K E 16 2
H1E: 400-0988-278
MHk: https://www. jinxingh. com/
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