&S HA 53

GOLDTRUST FUTURES

Experts of financial
derivatives pricing

TEMENER

R
N g

ABERHEF[2017]1 S

EXEH
o Mk EAE G5 F3071895
« HHEE GRS 20015287

HE#6: wangzhiping@jinxingh. com

A BRhiA IR

EEIERBISHAE, B

RIEt IR S

202241 F 20 H

RS

A AR AF KR E. #%E 20224 1 A 20 H, = KEEIRImEH &4 3HA
LA N, TF. TH A1 1IC 4 H & LMK Z 352840, 03%. +0. 00%- +0. 10%,
YR —A2 55 H 28 91784k -0. 14, —0. 01 F1+0. 05 P E 43 M.

B TRZ RIS i T BB A, BT K BRI BTN A AR T

BB

fE: A HBRAERE Y, KERECEE AN, NIRRT KSR E, &
R E, BoRmigpliE s . AN TRE, i #5475 1H B
B, WA RE SRAN L U A KSR BORE SO, a4k 832 T 3600 M2k, —
FiTH, JEEASEEBCAE IS PR RS AR, BRE E R B s R RIR S, BN A K
WptE %% 5 — W, H— 4, LPRIBFE MLF FF%, {EHiigpsf LPR AR EA

T, [FIEE 5 4F 10 LPR FRIRmSAS S A, DRIt LPR A REXT A IR

Bk 1 RISHIBEFRIK

LRSS

ARG
IF00. CFE
IFO1. CFE
1F02. CFE
TF03. CFE

300300. SH
THOO. CFE
THO1. CFE
THO2. CFE
THO3. CFE

J00016. SH
1C00. CFE
1CO1. CFE
1C02. CFE
1C03. CFE

300905. SH

TR

YR 300 HATE 4 H
VA 300 #A TR IR A
VR 300 HtR 4
VR 300 HitR

AR 300
i 50 #5824 A
3 50 #52k A
IE 50 TR 2
IF 50 #itR R =

_IE 50
FRAIE 500 #E 4 H
FRIE 500 #ABR IR H
FRHIE 500 H TR 42
HHHIE 500 1R N2

FRIE 500

4,825.00
4,833.80
4,832.00
4,811.60
4,823.51
3,233.60
3,239.40
3,248.80
3,238.80
3,233.70
7,063.80
7,085.80
7,065.60
6,969.00
7,056.79

1.49
10.29
8.49
-11.91

-0.10
5.70
15.10
5.10

7.01
29.01
8.81
-87.79

BOHTRAHT FHMKIERE  FHRER®R

0.03%
0.21%
0.18%
-0.25%

0%
0.18%
0.47%
0.16%

0.1%
0.41%
0.12%

-1.24%

BiEsRIE: WIND. £EHRTUHRER

Vi 5 A7 40 8] 2 13 S A



EEHAGE |

GOLDTRUST FUTURES

IRAR BB H LIt S H = RIRFR SRS EI, Rl s i sl =84
BRI . YR 300 484 HV10 P 3h2 04 16. 4%7E N1 5 34% 7347 ., HV30 33
RN 14, TRELEDT S 23% 05347 b5 E3IE 50 Fa% HV10 B3R A 16. 4% D)
40%F1 5307 |, HV30 3820 14. T%ARTE P 52 23% 5047 |5 HiiE 500 545 HV10
WBhFN 12, 6%7E 7 52 13%HI40 A7 b, HV30 Bi5hZA 12. 5%AETE T 52 6% 1K) 53 r
.

FRESE « BRI 3 T T Bk A —, 36 [ = K e Fic ik, R da 4 VIX AT % 23. 85,
Bl P A Rt LPR WA B IR S S PR, IR 72 235 o I ST ] P 4 2 R
SEET A T B, REERET: —J7m, BEE 5K E G R L4 EAT
E WA —EmEEH: 55—, 4a0 A RS TRITEN B, A BRERETF
&, BN TE5 R AT I B i AR K VR R, IR E B A
SCHE, AR A BRI PE DL T 3 B R AL AT A I LU R e, T3 i

A TR, JFHR R 300 FRECHITIE 500 SRECK BN ITE LI A,
B 2: VIX s

42.0 4,
VIGEEL
37.0

32.0

27.0

o > 2 > S <3 $ 3 o > > v
5 > w”p w@ 5 i & & 3 & &S ~ . -0?
» » 2

HiERIR: WIND. £{EHRNURER
B3k 3: IR 300 lRIEHERRE

e — ELEIR(10F) AL (B0R)

0.350 L

0.300 rﬂ"/l I;i(:: .'I:ﬂ‘u".
|

|
0.250 ' m f'l ‘
|

U b fl }

0200 ) J \ |l ‘I‘.

U-:lll i .T;‘- |IE ‘I:).‘\Il 1| 'Iﬁf ﬁ\_ ‘-‘l@ﬂ‘-ﬂ F‘% If

0.150 1 f!b s k!\ =i f W ol i
Y

0100

0.030

0.000
2020-10 2020-11 2020-12 2021-01 2021-02 2021-03 2021-04 2021-05 2021-06 2021-07 2021-08 2021-0% 2021-10 2021-11 2021-12 2022-01

¥R WIND. £E8RIIVH 7R
Bk 4 = KBREREESRT

e e, 21/ 4
15 55 W4 ) 152 1 S 2 ) 1Y 5 B



& (M0 3%

GOLDTRUST FUTURES

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

HV10 HV30 HV10 HV30 HV10 HV30
¥E 0. 201 0. 207 0. 203 0.210 0. 229 0. 237
PrfEZE 0. 105 0. 093 0. 108 0. 094 0.118 0. 106
B/ ME 0. 037 0. 052 0. 001 0. 001 0. 044 0. 090
H— 043 0.134 0.148 0.136 0.148 0.153 0.171
H 0.180 0.188 0.180 0.188 0. 200 0.216
FE=TU A% 0.234 0. 245 0. 243 0. 247 0. 271 0. 272
B 0. 841 0. 669 0.905 0. 656 0. 871 0. 741
EC): (MY 0. 154 0.147 0. 164 0.147 0.126 0.125
) 1 VRV 8 34% 23% 40% 23% 13% 6%

¥IERIE: WIND. £ZHItMRRR
3/4

V5 45 WA 4 15 152 1E SC 2 J R 75



& (M0 3%

GOLDTRUST FUTURES

limly

L B

aTIT A

BB NEEMTTA R AR RS E RIS, BATH E SO P 232 F R S it ik
POLBERE, PRI PR B EE Aok B & IRIE, DirZ s T AL R . 1F35 D
B RIANE RS, AL B BARR AR T R M S AR R TR, 7D
RAMSL S RN, EERAZARE =I5 IR EEE . (FE G R A S B AR S
{1 L AR T L B0 T L 2 B ) R A5 2 A A 2 2 M A 2 o

ST

FAREABEEE AR AT (IR “AX7") BHSEHELA.. KAFRAZEN
Rk WeR BB AR S WA TR N GO e EARTEOL S, AR 105 B BT
I R AR O AT A8 B R NS AR IBOL T, A m] K 53 ek
B RPHI AR BT E — €A, AN EGBGH D FRBU, WAXHEA A B AR
HH R ART P32 T 5 R AT K A A 54

AN A BAT v ENIE I 25 DA TT B B 505 A AL 55 A o AR R AT HME B RIE T =
JifE BB B O ATHE R, AR TR BRHEmtE. e, I Rk s EE A
VEAEMTORUE . AR TR SR I A HETI AR AT FE N B3 A AT AN 5 24 H AT HAS
REEA DA ALy, AR P BB B AR I I R . B BB T RE 2 sl 1
HERIARAE N H G RIS AR, AR b SAR S skl 0L HE
AR o AR FARIEAR S g5 B RRHESHORE,  HAR & B 5 Bl e
AR BRI TS N BB, B R B AT OGBS R s

A S, BT AR HELLE FE RN PR BRI LSS H bR W 55 IR0 B R
L, B BB EEAR S T A R L BCE BOR AT A A RO, AR AR BT
BRSNS AER, BRI AR R AR B RS AR ] L AR AT TR,

AR AONA AT, REA T AR LLIE, BRIEHE BE I,
AR NG DUE LB R A A2 s AR 75 sCARE A i
IR B A . Wl TR, FENIHARN “ a7, HARXAR G #T A1
JERERGIH . WA FE.

Hodik: TR X =W R U EBR KB 16 2
H1E: 400-0988-278
MHk: https://www. jinxingh. com/

4/ 4

5 55 M40 B LE ST 2 S 7



