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IFOL.CFE ¥ 300 ¥t K H 4,889.60 -3.02 -0.06%
[F02.CFE  JP¥R 300 Hth 42 4,870.40 -22.22 -0.45%
IF03.CFE ¥ 300 #if F = 4,836.80 -55.82 -1.14%
000300. SH PR 300 4,892.62
THO0. CFE IE 50 #ATR 4 A 3,233.00 4.86 0.15%
THO1. CFE IE 50 #ATR X A 3,235.80 7.66 0.24%
THO2. CFE IE 50 TR 2 3,236.20 8.06 0.25%
THO3. CFE AIE 50 #iTR N EE 3,227.00 -1.14 -0.04%
000016. SH _E3F 50 3,228.14
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¥R WIND. £EERIIVZR

Vi 5 A7 40 8] 2 13 S A



GOLDTRUST FUTURES

) &EME

AR BB R IRIRRES . & H =Rt Al I B4R 8 TR
R VIR 300 FBE HVI0 R EhZN 7. 3%CED 2 5% 47 b, HV30 K EhZFN
10. 6%KEAE N7 52 TR 434 b5 FIE 50 FEEHV10 IR BhZN 9. 2%7E 1 58 1% 40 hr
b, HV30 SR A 11, 9%AEAE ST 52 10%1) 4042 _E s HiiE 500 8% HV10 W3R A
8. 3%TENI 5 6% 47 I, HV30 P hHA 11, 9%AbTET 58 4% /3 1.

A A E N AR RS, BRATVCRIERETE T — R s i 2 % 1
FOm B HUA R E . MRS AN e, S ETAHR, %
J i R R Hgesh s ORI I N A PR AR E R, FRIR A WU A
v, EMBORE O A WS, BB E IR iR 5 Ay
K7 J7m), BT BUR RS BOE T2 M, Tt g min e, A B ohE T
YR RA FTdlif . JEERE, B NET S IIAT, TR0 3 5E K T L T =] v
NEHESR LA, (EPEUEA AR TE L, A JECKE A B v I EE B R 7 1

Bk 2: VIXigH

80

60

10

20

VIX35 5

2010 2012 2014 2016 2018 2020 2022

HiESRIE: WIND. @fEEiR 5
B3k 3: PR 300 lRIEFHERRE

0.8 — PR30045%HV10
— JHFE30045EHV30
0.6
0.4
0.2
0.0
2010 2012 2014 2016 2018 2020 2022

¥R WIND. £E8RIMIVH 7R
Bk 4 = KBREREERSRT

214

5 55 W0 A4 ] 12 1E 302 Ji R 7 B



& (M0 3%

GOLDTRUST FUTURES

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

HV10 HV30 HV10 HV30 HV10 HV30
A 0.203 0.210 0. 206 0.213 0. 232 0. 241
PEE 0. 106 0. 094 0. 109 0. 095 0.119 0. 107
B/ ME 0. 037 0. 052 0.039 0. 064 0. 044 0. 090
HE— 043 0.136 0. 151 0.137 0. 151 0.155 0.173
Bl 0.182 0.190 0.183 0. 191 0. 203 0.219
H=Dhr 0.238 0. 252 0. 246 0. 252 0.276 0. 277
BAH 0. 841 0. 669 0.905 0. 656 0. 871 0. 741
EC): (Y 0.073 0.106 0. 092 0.119 0. 083 0.119
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