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1.3 白糖期权隐含波动率 
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1.4 各类策略收益 
 

̔wind ,    
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2.3 豆粕期权隐含波动率 
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2.4 各类策略收益 
 

̔wind ,    

 

 

 

 

 

0

10

20

30

40

50

60

70

Bv2Å�O�sLÀ
[#��Ø)·-r�;6�6BEƒe•#*;á!§BVE|KÕ6�\&2 04 ä " … " ñ ; á ! § B VE | K Õ 6 �6 04 ä " … " ñ ; á ! § B V- 1- 5 7 
- 5 7 6- 5 7 4- 5 7 205 7 2� 1 � 9 - ; # Ø� 1 � 9 - ; C ü( ‹ � � � ' � �' º � � � ' � ��   � • D � � ?



  期权周报 

一， 标的资产行情回顾和展望 

̔Bloomberğ    
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