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1.1
2018 12 14 11.27
82.61
Bloomberg
1.2 call_put ratio
PC_Ratio PC_Ratio(
)
SR903 956 1208 1.263598 15756 11214 0.711729
SR905 52608 41920 0.796837 376508 239272 0.635503
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2.2 CP_Ratio
PC_Ratio PC_Ratio(
)
1903 33470 16826 0.502719 243752 101276 0.415488
1905 89962 84694 0.941442 606144 509690 0.840873
1907 602 500 0.830565 8450 12744 1.508166
1908 110 168 1.527273 3534 4634 1.311262
1909 3698 3580 0.968091 22610 30410 1.34498
1911 24 48 2 830 1172 1.412048
127866 105816 1.128348 885320 659926 1.138803
wind ,
2.3
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