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[F00. CFE  JP'¥& 300 ¥t 4 H 4,591.20 -8.90 -0.19%
IFO1. CFE 7% 300 ALk H 4,591.80 -8.30 -0.18%
[F02. CFE JP¥R 300 Hfh 4= 4,570.80 -29.30 -0.64%
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1C02. CFE  FRiE 500 Hith 42 6,670.20 -90.08 -1.33%
1C03. CFE  FRiE 500 #ith N = 6,570.00 -190.2 -2.81%
00905. SH FIE 500 6,760.28

¥R WIND. £E8RIIV#ZE

Vi 5 A7 40 8] 2 13 S A



EEHAGE |

GOLDTRUST FUTURES

BARE BN R EE . 4 H = RIBARE R SRR . R 300 F8%0 HV10 )=
9 18. B%E [ s 0%k 47 b, HV30 353N 16. 5%ab e sh 34% /4047 by F
iE 50 FREL HV10 BhFN 19. 1%EE 5 53%4rhr b, HV30 ishZN 17%4E
3 5 36% )20 by HAIE 500 F5 %L HV10 B hZ N 21, 3%7E 7 52 53% 44 L,
HV30 YB3 18. 3%AbTE T s 32% 1) A7 Lo

fRSR: PR BRSE M T A4 T4, SRICAE B RS BE R T AR S o RAFF LT 0 330

SRR LB,

TS FERT VIX 4h%: FATZ 28. 33, i 4Bk 32 28 T i

LR 50 22 5K RS AR B i s 28, T A i i WS RF8 AL, e
PR PR LR T2, 170 Ut < A e A B S L 7 BB S AR R W] 2 I

K

T »

R RS o RSP AT AL TR AR & 1, SETThn e Tt
ST T AR ASAEIR B A A S o TR AT A RORERE SR, eI

N5 LT RTRE . A H R OGE  SOBAK B . SNEHLGBGA X A IR PEh 1F

}Eﬁ o
MR 2: VIX K
220 —
37.0
320
27.0
220
17.0
120
4
P A P P A A S A S e
EIERIR: WIND. &{5EiG AR RR
Bk 3: PR 300 IR HSERENE
”’m —ERHEE)  — FRENEE0R)
0.350 M
N
0.300 :ﬂf/ M Iﬂ'.l
|1| il |JJI \l
0.250 ,| rH ||
Al ) |
_'\'I [t 'll | //f
. i I 5
0.200 . FMJ \\Jl %ﬂ I\Kﬂt_ﬂ r’% D 'H‘ |L/ F rﬂ"lt
0.150 ,y;\'\ vl ||1\ .'.’-i.'::" \ I” \'\“ | I| Lfqlhf\m‘\. A |J| Iﬂ\ﬂ, ol
Pt | Mo, M
0.100 p l// . |1‘5 liH. Iii
W]

0.050

0.000

2020-10 2020-11 2020-12 2021-01 2021-02 2021-03 2021-04 2021-05 2021-06 2021-07 2021-08 2021-09 2021-10 2021-11 2021-12 2022-01

HdERIE: WIND.

EAEL LT

#

S AT A 1 1022 e W 75 B

214



&S5

GOLDTRUST FUTURES

Bk 4: = KBAEREIRAT

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

HV10 HV30 HV10 HV30 HV10 HV30
Wil 0. 201 0. 207 0. 203 0.210 0. 229 0.236
PrEE 0. 105 0. 093 0. 108 0. 094 0.118 0. 106
B/ ME 0. 037 0. 052 0.039 0. 064 0. 044 0. 090
B— IS hr s 0.135 0.148 0.136 0.148 0.152 0.171
Hr 0.180 0.188 0.180 0.188 0. 200 0.215
FE=TU A% 0.234 0. 241 0. 242 0. 247 0. 269 0. 269
B 0. 841 0. 669 0.905 0. 656 0.871 0. 741
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