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ShE A

RN+ AE: 2020-03-18
S AP R A AN | AN R BN (%)

#2E DAX (&) 8441.7100 | 8939.1000 | -497.39 -5.56

% E CAC40 (&) 3754.8400 | 3991.7800 | -236.94 -5.94

B £ B % Bt 100 (&) 5080.5800 | 5294.9000 | -214.32 -4.05
Ll #7-E 500 (&) 2398.1000 | 2529.1900 | -131.09 -5.18
I Tk 45 5 (&) 19898.9200 | 21237.3800 | -1,338.46 -6.30

2 ik 5645 4K (&) 6989.8400 | 7334.7800 | -344.94 -4.70
FALNRG (&) 7.0260 7.0096 0.02 0.23

(CFETS)

Shic EHLESL (&) 1.2055 1.2055 0.00 0.00
I & T (&) 1.0997 1.0997 0.00 0.00

ES Ik (&) 99.5935 99.5935 0.00 0.00

COMEX # 4 (£(4/%4) 1487.7000 | 1528.9000 -38.10 -2.50

Xek COMEX & 4% (£4/%4) 11.9800 12.6100 -0.51 -4.12
‘ NYMEX J ity (XA/H) 22.8900 | 27.2100 -4.44 -16.25
Ghe ICE 7 & (E/HM) 28.2000 30.5000 -2.21 -7.27
LME 47 (E7/vk) 4734.0000 | 5145.0000 | -410.00 -7.97

LME 4 (£ 7/vk) 1859.0000 | 1894.0000 | -12.00 -0.64

LME 4 (£ 4/v) 11385.0000 | 11910.0000 | -395.00 -3.35

Aes LME %2 (£ /%) 1638.5000 | 1643.0000 | -13.00 -0.79
A LME 4} (£ 4/v) 13585.0000 | 14100.0000 | -665.00 -4.67
LME 45 (£ 4/v) 1655.5000 | 1626.0000 36.50 2.25

COMEX 45 ((4/%) 2.1620 23115 -0.15 -6.55

CBOT X & ( %;’;\)/ B A 826.0000 | 825.0000 1.75 0.21

DCE & #4 (£4/%) | 2753.0000 | 2770.0000 -5.00 -0.18

DCE 2.4 (£5/5) 5234.0000 | 5234.0000 22.00 0.42

RE CBOT ) % <%;’;\)/% A 506.2500 | 498.7500 7.00 1.40
CBOT %k ( i);\)/ h 2 336.5000 | 343.0000 -7.50 -2.18

ICE11 54 %5/ 5 10.7600 10.8500 -0.13 -1.19

ICE2 54576 %45 /% 56.8700 57.9500 -1.05 -1.81
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1. 354 25 SMER IR R AT 69 — 0 M BB & & R BT, M BG83 A KIZ R
ARG AFRIFLEA, A FPEEGEEAREK 2000 XA XE; %X

ST e AE I 3000 12 F A B I £ Ak 38 S K ALBE A R o

2. MEXKEEHE S EALHA ML K GDP 3%k it k. e KL
B8 % e kIR E AR 820 {h i 45 H R Ax e d ik AL B K 270 10

LRI B 5 ¥ Ak 550 12 A0 70 ) T ith RALG2E R HE A b KB A 1 F Ko

3. BRI RATR LT E AT HE. BN RATIITRE S HF, AR
RS Y, TRESHAZHA; FLANKDE & MBS

o

4, EBDAFAHIE, BAEFERRHFARLE YV 127 B AGALE.

5. —3 X T AR A AEMARBEAHFN A9 4L B f Yy A A,
KR RB, FMUAFEMRE AT REASF5 R, ThEe KR
ke 7V — AR, MK T & RAR Kok A (All Weather) Aol IFT /R 3 Kok
# 4 (Pure Alpha) 3 A 2R ekig 2 10%-20%.

B A :

2 B S S HRkE IEXCE MEESE B



[l 5T HA £

Guoyuan Futures Co . Ltd . z 4—' ‘ %‘ ﬂ

1. P RBUEH VUGB RSFH AT XKBFG R ZFBY, ELREFR
FWNIFRFEGIEREFASLETEI. 2 ER, TR INEINE RS
SR A= TAE, Mg F b4 B IR o4, Ae b 2 B 5 H By 4548 & 0 69 2 At
DIEATR, BMA FRGSFLRL G T H 7, F IR FE R B k%2
R E. BRAFALESLER, ARTE2RIHALTE>, Hh L
WX B4 ZH Fr B RE B &

2« ABERERXFNT—E, RERFAAT@HEFIAN: £—, 204K

Beo FRAAKRER. £, BFRERFHAREHR. ALE®. =, THh s

A

BIRH T B0, FERRIFZL REFRSHET. F2, 2@ EEFT
$ox, ENBREZERT R RAATHER LS

3. Ak B45XERB—FEZRFARBJL LT, KAELGH L
WRAE, ABIFRE G0 AR T IRE BN LR F I 09 BUEfe L2, ikl

T AR, LR FEAR K

4 BEH: KRRAAXFNR-FHARMRLASF. £L RELFZERS
A BURF A, LA E R e 5] FALA BURSE T, XA 3] & h) 5 KA
BUR, U L IR T S A E A

5. KB KRPE 2020 475 FE, 28 ANRITIE 30 A BARITH, HEBEK
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Expvbiti i e e T SR b= ) SNt

FAVE R SE BEAEAMAE T ORIE, HRIE B, STEE . ARG AR NSRBI, mE %
JEEIA N PR IRIIEC BT Hbr . WS IROL B RR 2L . 20 N R AN Aty o AR e i L L2

BT HARF IR DL o

BRRARN 2EH4— KR HETE: 400-8888-218

Epv G 9st

Hudik: AERURBIX ARE T 1N KA 46 SRIEKE B P21 =

Hi%: 010-84555000

a4 AR

Hhk: B AT &L X 4 80 91 Sr R A JESHE (R ERME RS
BRI TRTED

FLi%: 0551-62895501

BRI AH

Hibik: AREE B HDAXKEEK 15 2204 B2 01 = (IR
5% 2501 %)

Hi%: 0592-5312522

KIES AT

bk KTV X 2 129 5 [EBR 4l rbcs A T8 KJE
2407, 2406B.

Hiif: 0411-84807840

i /NG|

Mk BRVEA VG2 TME S IX IR R VR 64 SULE AT 6 )2
06 =

Hi%: 029-88604088

L5 AT

Hudik: BRI ASHT X FA BRER 300 5 2002 %

HiE: 021-68400292

BB

Hhhk: PSR R TTRHRID X Eligg 37 S EER)E 12 2

Hi%: 0475-6380818

& EENVER

Mtk S AETT SRR X E AR EZIUZE CRAEITRE 248 55)
H1i%: 0551-68115906. 0551-68115888

H P B ER

Mk T SK XA KRR 69 SAKKE 1410 %=

Hif : 0371-53386892/53386809

H & B

ke 7 8L XA AR 1955 9 5H 9 )= 901 =

L% 0532-66728681

b3 ll=14:

ks SRYITTARE X R EE AL 0 48 52 RYISER/ N
XD

H 1. 0755-82891269

= iTE=a %z

ik AT BRI ALHTEIE 24 5 IR 20 |2 20032005 =
Hi%: 0315-5105115

M E=21:

ks WA BN TR TN 1785 5 WERR R i 4 i
2201-3 =

Fiif: 0571-87686300

KNG ENER

ke BRPEE XS T4 G X PRE S IUE %54 9 2 920, 921 =
HiE: 0917-3859933

Hif: 021-68400292

B S S HRkE IEXCE MEESE B



