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435, PPIEI LIS 3.1%, L2 B ST%EIET 0.6 MES S, ALk BRI Wind BAETIS
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BSFRIZERLE, &R/ AEESAMSRL ISR, BRFNERT 20 ¥
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EEM=RBESHCETURE, THESAEFRL, EXFIHAEEH TR
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1. HIHTRN
* 1.1 ZRISEA RSN FIEK
IF.CFE
4R TAH S (=
fir& 3,932.60 3,921.60 3,898.00 3,863.00
Tk 2k 24.60 23.60 24.40 27.80
Tk kg 0.64% 0.65% 0.61% 0.70%
57/ -5.74 -16.74 -40.34 -75.34
7K 2 -0.15% -0.43% -1.02% -1.91%
IH. CFE
=P TAH T (=
ik 2,780.00 2,778.60 2,766.00 2,744.40
Tk 2k 14.60 11.80 14.20 9.80
Tk kg 0.50% 0.43% 0.46% 0.37%
7K -5.34 -6.74 -19.34 -40.94
iK% -0.19% -0.24% -0.69% -1.47%
IC. CFE
4A TAH S (=
& 6,055.00 6,011.60 5,965.40 5,846.20
Tk 2k 32.60 35.20 29.80 30.20
Tk kR 0.51% 0.49% 0.40% 0.33%
7K -31.61 -75.01 -121.21 -240.41
7K 2 -0.52% -1.23% -1.99% -3.95%
HIERR: wind, dEEFTRL
F 1. 2:.BA—RITIRFHHIARN
Tl ZFR SHIIE |5 HKIE | 10 HikiE | 30 HikiE | FYIES
RIT 1.10% 3.01% 1.32% -4.61% -0.80%
EE4R 1.04% 3.56% 1.49% -3.16% -4.44%
FEithi= 1.03% 2.27% 0.99% -1.90% -0.20%
BTG 0.99% 1.28% -0.11% -3.97% -2.99%
AHE 0.83% 0.72% -2.96% -7.05% -4.73%
T 0.82% 1.88% 0.71% -3.43% -2.81%
TTEH 0.82% 1.34% -1.08% 1.95% 10.13%
RMRPUE 0.80% -1.23% 1.68% -1.48% -5.86%
45 4R R 0.73% 1.54% 0.31% -3.33% -3.76%
®fE 0.64% 1.51% -0.98% -3.42% -5.46%
HRIRE 0.57% 0.71% -1.07% 2.77% -5.79%
AR5 0.50% 0.10% -0.51% -2.60% -2.61%
2018 4 H 12 H 2




A
SRR dﬁg/ﬁﬂﬁfa?ﬁ &&d i s

B 0.49% 0.84% -1.17% -6.47% -4.94%
BRER 0.48% 0.83% 3.87% -2.59% -3.49%
PR & 0.47% 0.83% -0.19% -4.05% -7.24%
RIBITH 0.44% 1.51% 0.52% -5.30% -4.71%
RFAHES 0.37% 0.74% -0.56% | -10.14% 2.11%

Za 0.32% 0.51% -1.05% -5.63% -12.02%
EpFET 0.29% 0.16% 2.13% 4.16% -0.12%
AFZE 0.28% 0.57% -1.12% -4.09% -8.09%
BN 0.24% 1.25% -0.47% -4.00% -7.41%

KR 0.05% 1.09% -1.44% -8.84% -11.49%
B R -0.08% 2.41% 0.62% -2.68% -0.70%
EHEY -0.10% 0.86% 0.47% 3.25% 6.46%

BE -0.26% 0.50% -0.62% -6.54% -8.21%
RiIRBR S -0.44% 0.21% 0.44% -3.71% 6.85%

MK -0.54% 3.83% 0.25% -8.73% -5.47%
JER B -0.67% 3.70% 3.05% -4.43% -5.49%

2. EFIERER
2.1. HMERN
211 IFEARAZR E21.2: HEAREZR
PRS00 R SR EE _ iSO S IR A

40.00

—_—FL AR 57 —_—IFAEE: -16.74 —HE EEE 534 —HTEEE:

20.00

2017/6/
2017/6/

L R e R L R R R R LR R R R

FRSRIR: wind FIERAR FRIKIR: wind BEHR

20184512 H




ki 4
=
NANHUA FUTURES

FTEN

<

AR RIS 5 B R

B 21.3I1CEHERLEHE

FUES00 fE A b1 S bR = A

—IcHRAEE:

100.00

-75.01

—ICRAEE:

-31.61

30.00

0.00

-50.00

-100.00

-150.00

-200.00

6/p/8T02
87/e/8107
0z/efgr0T
21/ef8107
T/efaoe
ttfefet0t
Litfetoz
08/1/8102
Tzftfetot
z1/1/810z
¥/T/8T02
9zZ/2T/L102
g1fer/noe
gfzr/erot
0E/TT/LT02
/o
¥1/1T/L102
9/T1/L107
Lzfot/Ltoz
6T/0T/L102
ttfot/Lroz
97/6/L10T
81/6/L10T
8/6/LT0Z
TE/8/L10T
£2/8/L107
S1/8/L10T
Ligfitoz
8T/ifrr0t
0z/L/eToT
Tififrot
w/LfLT0z
9z/9/r10T
a1/9/£10T

P
7t

wind, FEFLERF

B

7

iRk

EHER

2.2,

& 2.2.2 IH®5 M0 £

2.2.1 IF 358040 £

REH T ZER

—HE A HE A -1 —HYEH A -126

iFso

R EE

M

1
2

FiR300fkTE

40

30

30

20

20

10

o

10

-10

o

-20

-10

-30

-40

-20

-50

-30

-60

o1/w/810T
62/8/8T02
Tz/8/8T0C
ET/8/8102
s/e/gT0z
£2/2/8102
8/T/810Z
TE/T/8107
ez/T/enot
st/t/enor
s/t/stoz
[rdratiacid
6T/TT/LT0T
TI/2T/LT02
Tfei/enoe
EZ/TT/LI0T
st/1t/cnoe
eftnfenoe
ogfot/L102
oz/fot/L10z
Zr/ot/Ltor
£2/8/iT0t
81/6/LT02
1T/6/L102
1/6/L102
ve/s/iTot
91/8/LT0t
8/s/10z
TefL/enoe
Tefefenoe
£1/L/etor
sfeicioe
Lefefeoe
6T/9/L102

OT//8T02
6Z/€/8T02
T2/e/8102
ET/E/8T02
sfefgroz
€2/2/8702
8/2/8102
T6/1/8702
£z/1/8102
St/1/e102
s/1/810t
Leferienog
6L/zt/Lioz
Tr/zn/eog
T/erfetor
€T/TT/L10E
ST/TT/LT10E
/oot
OE/0T/LT0Z
0z/0T/L102
TT/OT/L10E
te/eleTot
61/6/L10T
T1/6/L10T
T/6/L102
vT/8/L1ot
91/8/£10T
8/8/L102
Te/L/e10t
1e/Lfenor
ET/L/L10T
s/t/Lroz
1z/9fe0t
61/9/L10T

1
s
3

4.

JB: wind FE

y

Rk

1
Hs
3

1

wind &

52

SRR

p>
Lz

20184 A 12 H



Wi
= e
==
o
1B

AR RIS 5 B R

& 2.2.3 I1C % £

FF 5001 5 HA 55 5 HA 1 2=

—ICRR-CEA

H: 462

ICEER-IC

-43.4

20

-100

-120

-140

-160

0T/#/8102
62/6/8T02
12/¢/a10z
ET/E/8T02
s/e/g10z
Ez/z/eT0z
8/z/8102
1e/1/8102
£T/1/8107
ST/T/8107
o/T/an0e
Fedatfatisd
6L/zT/LT0T
TT/2T/L107
T/erfiiog
ET/TT/L10T
ST/TT/L102
Liifenoe
0g/ot/LT02
ozfor/iToT
TL/0T/L107
LzfefiT0T
GT/6/£102
T1/6/LT02
T/6/LT0T
¥2,/8/LT02
9T/8/L107
g/gfLT0z
TE/L/1T0T
Te/Lfinoe
ET/L/1T02
TAA LA
LT/9/E102
6T/9/L102

wind, FEERFR

B

7

iRk

B EF

2.3.

IC5 IFH£R

% 2.3.2

%] 2.3.1 IF 5 IH# £

IC5IFfirE

o,

3300

IFSIHITE

—IFH

1300

3100
2300
2700
2500
2300
2100
1300
1700

1250
1200
1150
100
1050
1000
850
200
850

1500

800

T/v/eT0T
ZT/e/8107
zt/efetoz
zz/1/8102
ezfzT/Lioz
8fetfiioe
fatadjatia
Lzfot/eroz
6Z/6/L107
8fs/L10z
8T/8/L107
sz/efioe
4Lt
a1/a/410z
ve/s/iioe
gfs/Lroz
Zifv/eioz
zZ/E/e10T
1/e/e10z
8fz/iroe
Tr//itoz
oz/zt/atoz
6Z/11/910C
8/TT/910T
8T/01/9102
o0z/6/9107
9z/8/a10t
5/8/at0z
st/efatoz
ve/a/910z
T/9/9102
T1/5/9102
61/p/a102
sz/e/at0t

/v/810t
ti/efsioz
Ti/e/etoe
we//eioT
6Z/TT/LT0T
8/TT/LtoT
LT/T/eTor
Lzfot/eroz
62/6/L10T
8/6/L102
8T/8/c10z
sZ/LlL10z
Litfioe
at/a/e10z
vZ/s/L10t
£/s/i10z
Ti/v/etoz
zz/efetoz
1/efLnoz
8fz/i10t
T/T/L0T
oz/z1/et0T
6Z/T1/9T0T
gfi/et0z
81/01/910Z
oz/efat0z
9gz/8/910z
s/8/910Z
st/LfatoT
vz 9fst0z
1/afat0z
Tr/s/at0z
61/v/910C
8z/e/a10z

&
s
3

4.

wind =&

7

y

Rk

1
Hs
3

1

wind =

R :

SRR

P2
Lz

20184 A 12 H



AR RIS 5 B R

<

TR Ts

NANHUA FUTURES

3. IREIEIRIRER

F233I1CH5IHME

4500 IC5IH 2=

s | T H

4300
4100
3900
3700
3500
3300
3100
2900
2700

2500

2016/3/28
2016/4/19
2016/5/11
2016/6/1
2016/6/24
2016/7/15
2016/8/5
2016/8/26
2016/9/20
2016/10/18
2016/11/8
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SO shBoR2Ms fRaees THKE 40000 ——ioE R FEEEMMEE 37150 TUE
m— SHIBOR:1-H » {F3.871, T{EES 44 FE: 01237 0.3500
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