SEHE BT IR

GOLDTRUST FUTURES

Experts of financial
derivatives pricing

FEME R

(URED T
BLTE I35 VERG

WIE A T2[2017]1 5

XIS
MBS F3070864
R B WS 20015179
BERAN: b

ML SRS F3078457

202143 H7H

ERRWBTGEREEETE, SEEIRTE, WK

——EERE LA R

NARE
3 A 6 HARHREE 36 MAIRAEAHEBIIEN 36.7%, 52 2 A 28 HKY 35.1%,

B L6 MEDRA, EE 9 ALET, 82 A28 HEXNT 2 A 21 HREF L4 1MED
R, WESHESEYERT, SR ERETTEREE &,

EEE, 36 DARIRH R ARE D mEsTE R Tt 36 MR 24 MATHY
e (B BRI 23 1), 2T EEA,

3 A 6 HEXT 2 A 28 HiEshiE®dRA 5 P E 2R LR TE 8 1 (EEA
B 4D, EBERYRTIEERE ANEE & BRI A,

36 DA HERNAYIRTT CREMZH) £ 151, 3 A 6 HE 2 A 28 HIRHE
SRR RERYIR T 8 D, AR LRI 6 D, AR E AR IS ERE
BORIE TR, EE DR IERERTHEERR, BT EERE A L BT
BRI 22

36 MRHTFHREERE T 9, 3 3 6 HE 2 A 28 HIEFHEE LAY 8
A, RATTERREEME B 3.7 MES A, T2 A 28 BEXT 2 A 21 HiEshies Lt
HIBTHA 4 4, WMHTERESEEA 02 MES A, BREEE TEREE EER
b BRIk B EEIRTTATHERE LRI 2, RFEUERR, £E 2021 £ 1
A 8 BT s G IS N0 S DORIZHEE, Bl A B & 32.5
FI RN 6.0 75, ERSEEFTEMM SIS #HIZ NEEAED 8.9% (E EASERLL
WD 2.3%), EEFIEHIS ABELRIREY, EEERRETZETION, EH 2021
F 4 AIREAT DOl RAE MR, SRR ZE AR ETER KGR E IER

PG FE 7S
GURESR LT, RERRR BT



& 1E A8

GOLDTRUST FUTURES

o ARRE T AL
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ESE| HE LW 12% 10% 9% 9% 9% 7% 57%
= BRI ARERAS I 16% 15% 16% 18% 15% 14% 68%
ESES| ERRTN 19% 13% 13% 13% 13% 12% 66%
= AR 20% 20% 20% 21% 20% 20% 54%
ESE| AL 20% 16% 16% 15% 14% 14% 71%
35S FoHEE] 20% 13% 14% 15% 13% 14% 47%
BET EEHA 21% 19% 18% 18% 18% 19% 87%
EAF K= 24% 39% 36% 35% 32% 27% 9%
= TR BTN 26% 21% 21% 21% 19% 18% 64%
=EFH SR 26% 24% 23% 21% 20% 22% 95%
ESES| 2 INE 28% 23% 24% 22% 20% 18% 78%
=EH 1£2 28% 26% 24% 22% 21% 20% 83%
MNEX SRFIR 28% 26% 25% 24% 21% 20% 91%
£E 2ZRT 28% 34% 33% 32% 32% 28% 104%
E3ES BiEs) 30% 26% 25% 25% 24% 22% 67%
MEKX 2% 30% 24% 23% 22% 21% 20% 84%
MNEX EeiE 30% 27% 27% 27% 27% 26% 83%
ESE| EWES 32% 36% 32% 28% 30% 27% 89%
BLHOF HR 33% 36% 33% 32% 28% 25% 69%
FEILEF EETH 34% 35% 34% 33% 32% 32% 61%
ESES BRI 34% 28% 27% 28% 27% 24% 70%
ESE (=B 36% 35% 33% 30% 31% 31% 91%
EAF 55 38% 42% 40% 39% 37% 33% 16%
THEE FETEAHR 40% 42% 33% 37% 37% 31% 93%
BARFNE | ERA 40% 39% 27% 30% 38% 35% 97%
HE B/R 41% 37% 30% 26% 25% 25% 42%
LEFBY BEET 42% 43% 42% 42% 40% 37% 71%
ImE AEE/RE 43% 49% 48% 50% 50% 47% 73%
BAFI | EE 50% 50% 48% 48% 49% 44% 93%
FE 55 51% 50% 54% 48% 46% 44% 54%
BT =R 54% 51% 62% 56% 50% 51% 98%
FEILEF oEE 57% 53% 50% 48% 46% 44% 46%
EE El= 61% 62% 52% 54% 56% 56% 86%
EE B2 63% 51% 52% 53% 52% 54% 1%
BT ZIREE 63% 59% 61% 56% 53% 54% 101%
FNE FNE 103% 89% 89% 87% 86% 87% 86%

EHE 36.7% 35.1% 33.7% 32.9% 32.0% 30.6% 72.8%

ARIFE : Citymapper, 2157

= 2 | EEE AR

be] 386H [2828H |2821H |2B 148 2878 | 1831H | 2020/3/15
B& L 12% 10% 9% 9% 9% % 57%
LR 19% 13% 13% 13% 13% 12% 66%
B 20% 16% 16% 15% 14% 14% 71%
AHEE 20% 13% 14% 15% 13% 14% 47%
BRI 26% 21% 21% 21% 19% 18% 64%
ZInE 28% 23% 24% 22% 20% 18% 78%
ZRY 28% 34% 33% 32% 32% 28% 104%
Y 30% 26% 25% 25% 24% 22% 67%
B 34% 28% 27% 28% 27% 24% 70%
FEE 24.1% 20.4% 20.2% 20.0% 19.0% 17.4% 69.3%
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