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200, LDAIEF|E G HE. WERBURE H BT 10%, &% E SIS R T2 120,
FE dh B B PR A A 2200 HI R 8 o 7 AR SO IR 21 240 RO b, AP
MG ETER 2x, EMTESM 20 NEFHABELSE. 1 HRUBREREAT
Bk 5% PR F A AT I B R

A OH| 1H 2 H
(a) J& V)& e 100 120 108
(h) BVIIHEHRELZE (b) = (@ X 2 200 | 240 216
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(c) FHIEHEEE) (%) 10% | 5% 5%
(d) MEEFEE (d = (b) X (c) 20| -12 10. 8
(e) Ml & VA (e) = (a) + (d) 120 | 108 | 118.8
() HEREE (f) = (b) X 220 | 228 | 226.8
(g) MEFFHEARLCRPHEERELE | (g = () X 2 240 | 216 | 237.6
(h) BT BT AR (h) = (g - () 20 | -12 10. 8
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B A — e IR TR B B R RO B S A0 CER LN [ aREHER ] 7280
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ACTE AT AT 8 i S BT REA NI R 2t IR0, I R (i B IR B ik )
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AT il 58 Gy T 9 < ) B P ) 5 < A R NI 995 1YY 100 < 22 L

LT A G TR AT 2 CME Group Inc., 2 —MEBME AT, TREHREREK
I & ML Gz —, BVUEAE 5 R, BIZmErE a2 C [CME] ) |
ZMAEAZ G C TCBOT] O  #lAI MM G kM AR AR (&)
( TNYMEX] ) .

A& T A 58 5 T o e BT B 1Y) 2 B AR T T

X5 SHAT R & 28 5 B
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AT AL 32 5 T e 0 B A A2 DA GE
0 20 3 F RS A A 3 S BB (B
FFETIELZ 6,000 Seks, FIAA G2 8,000 REK (&
i

RS BRAR fHEMIRAERD CME Group 493k
(https://www. cmegroup. com/trading/price—
limits. html#metals ) ¥ (ULAHu AR KRS B & &L

3% CME Group H KBRS S 240, & HERRAEREIH
TN B 3 DA AL B #H 5 8T

RAEREAREKTE B I S AR KT KAl 4 IR B AR AR HEKT 4 8, 000 43
Ko FFEFAEASEAKCT T 2 8 T i ia (E A IE S CME AR
(IR A T 45 2 B e B AT AR KT B/ B H oK
F, WIRETRME OME Group Inc. FJZIRFEMLFFEERL. 5 ARRRIR
BEATEORITERL, R REH A IR RS B

J& Hp K~ JEFRHRKT 2 50 (5 &Y. HBOKTREFA . AR X
HMBIREACRE H 2R A B B 17 OME R AR (KK P

S AT RTTASEAT A 38— {8 3¢ H BRAZ A H AR (TR 4872 56 H B
SRR 3 HEAT,  MEANSHE Y B AT T R AR — Ml 3
Ho

SRAEE RIBA GRS G2 ER 995 waAlifE.

KEMEZ ST (UIBARIE MRS RSN GRBlRRNE SZ 88 (F
fIAZ D) C TCFTCY ) PRl Ml AATRT b 58 53 P SR &M A SRS LA 8 B B AR e 3
AT E), EAERCE MR B IRAR . RO (ERIRIER IR . 45 1k R BT H B DR T U0 N e
BRZATVE. 2R T A RESAIREER ]

HWZERESHE CME Group #uh [ R BALYH ML rE &N &
(https://www. cmegroup. com/trading/why—futures/welcome-to—comex—gold—
futures. html) C(HNFERKHEBETHERM) .

HEBRT{C5E
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GIRRERIE: GC

MEREE

MATE M DT E SR EAN SR ETIGRE LB 2k & 485 —, ®H
Hir 330, 713 IS4 EE . A 2020 4 10 H 9 H, #HAR 5T &AL
IR B HEZR IS 500, 000 1 & &Y, FHEREBIE 960 BL 1w 4. QMR A LR

PR RS B S AR T B AT 5 78 70 8 S0 o 7 A A BRIESE B AR AR 7 AR
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i
A

E il ZAE B T R OL AT AR A VR 10%, WnTE R BRI R e, DU A T R 2R
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Solactive Gold 1-Day Rolling Futures Index ( [F8¥%]) ) BMC&AHAVE WA 4 e 4
BRI, WA —REEEGL (BRR TN [EERHE] 28D 1 aEA T~ —hihE
HH CERR T [HAERREEER] 28D .

FRUU LIRS B SRET AR, A LISE 0T M. A2 2020 4 10 A 9 H, HAIEEEREALL
PR A ) T s & 2 2020 4F 12 H & 4. $8EUR 2020 453 A 20 HfEH, faBUERER 2015
F1H 2 HA 100,

TREABRSN R i ARRR IO FHEREEG DR A S WAl A7 i 58 5 i o e B (RS B S0 10
IEBE A BRI A RART 4 AR

ELYOIS SR
TERUERE

FEUH Solactive AG C [4REURMEE | O S . EEKH (LHALREAN LD
SRR .

s R FER

FRBOKF AR 5 B B e R4 14 85 05 2 206 b 10 By 50 43, ARBENAIAYR
a2 Sy FT LT B R s (AR RS, 008 R FE USRI IAE Sy (B o A 0 SR O
Iy B E B, RIAE AT — M85 % H 8 158 5 R TR SR BT R B8 52 5 H
MRS AL A T i 22 5 i T (3R O o0 O ST 5, 04 R BOM 73 1 Bl 30 45 B AR
fied 10 A8 W] P PR AR SR, R A s IR 2 5 (A e B

TEHE %
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SR JAZE S It IR — i B A A

HEHEE

TRBUS AR B A K AR IR (R SO idRE ) kI i 2k

HEH]

JREE R, BRI IR ] YR N — A B A A ] P U R S AT R 2R — (i
H CUnr S SOUTre) i 6 (8525 Hbdia. /1%, REa IS 2 H AR, ik
BRI A A A L E i E W 4R 100% 82 100% , TR A TR BRI 52 2 H A oRAR
N B A AT I AU L E R PR A6 1 0%8 0 100% . EEEIIAERAR, F 0GB
BRIV RIE AT
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HIKIRF R TR RIERSH ( [FREA] D
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11 H Z: 12 H Gt: 2 H+

TR TE PR A A0 B BN ] 2R 1R B 4

KRB A/ F—ME@EmE A H H*
AR GCGO 2020 & 2 H 2020 4E 1 H 31 H 202041 H 23 H
iSRG GCJO 2020 4F 4 H 2020 43 A 31 H 2020 4 3 H 23 H
KTHE G AT — 151 H 2 BT 4 6 38 4 H

PAR R R0 — 140 A 0 R B 1 i R SR s B 451

5 A4 (GCGOo) i B A AT (GCJO0) Bt 44
sc
E % 5] 3% tb# fE % [5] 3% b fEA% 5] 3%
2020 4F 1
2;ﬁ% /A 1, 565. 4 0. 56% 100% 1,571.6 0. 56% 0% 121.52 | 0.56%
2020 4E 1
2;ﬁ% H 1,571.9 0. 42% 0% 1,578.2 0. 42% 100% 122.03 | 0.42%

i ESCHTIR, H GCGO B GCJO HIEE & AR G4 (Bl A &4 Mg HME (B 2020 4F 1
H 23 H) 5k, BV (FEMHmrIsE 6 WAz s H (BRI H 4y 25— A i 5dg — 1
WEH, RUENA 202041 A 31 H) .

A HB (P 2020 45 1 H 23 HD , BEGEEEIE B IAT AL A A AT A8 5 B T 1R G R
R R RN — G B A AR T

ARG A4 (H 4 HE4) mZE—E@EznH (BRI 2020 4£ 3 H 31 H) ZHIHISE 6 #5355
H N —{EEEa HI (BRI 2020 45 3 A 23 H) SEEATHH R AIELE

bl e vz 4

FREUIRT R TR e BT R A, A R A R S I TR B AOEET EOvE (B, B RS DA
SRAH B T B A B B, RO S BT AT R 1R R B AT R (R A R R B A 1%
DA — AR MERfE . W] 5 Rt S BB BRI . RSB AR IR FR MR (L AT BT VR EUR
oG, RZIBOK DA IR 7 N R B A A

https://www. solactive. com/indices/?se=1&index=DEO0OSLOABDE C IH&R G f A 45 55 5 6 2%
) .

AP ST SRR R SR AL F Al T A% | — A, 2R

https://www. solactive. com/news/announcements/ (AL AR LEEE & &%) .
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HIRBER AL LB AR A THRNIERZ A ( [HRBEAEE] ) ARBRBUEAIE
ITAEATERT « ARMTHEEERT (AR Er B 8UR LI B0 LR TR B g aflift, IH
S FR SR ML BT A BUR, ATJA LN AL A
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T B S 5 B A ARAR SR B 8 — H 91 A LB (D BS B R BT H D
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(IR BRI 1 3 58 B A S0 ] AR 0 mT S0 8 B3R Gt Bl sl (0 i o B A i 00 i O
B — 1 YT R] £ [0 2 3fe LA 200% — M AN & AH S5 7% 2 b 76 7] — JT ] i) R B 200%, 75 W] T
WIAE SR = J7 17 BRI A T 35, 78 il PR 3R 5K 38 12 15 B 200% ) [l ik o T8 2 Hh A & R0
R, B2 HT A B AR A < AR DAA A 2 AR et AR R IO R BHAE AT, B IR T A A
B K b FEAT IO O . BN, SR A A R B AR R B TN aR . N B TR
DU W ZE A R BUAE AN R UL N, AR 8= 3T IR] Qo7 mT e i 8 74 i 02 R [0l R B
(2x) o JITAE 5 TR DU AR ABRGSEME (9 100 TTH% 3 R 8 i 2 B B
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B 1. EFHEE RN

FERFEETI T, SRECERE 1 [MERHRP L8, & i RET RO/ 45 8
At et M. WA RS HTs, WHEHECR 0 HEERE M, MmHEUn 4 (M
BEHBHEE 10% £ 4 HEMKE 107% REHikai, M2 T, RWRFER

TP 1% 2 93% W25 o

BEGn| BEe| BR
G EWRH| EREH| EREE| 20 | RHRHE

E# | BBkE|  ER BE gy | ERRS ®mox | 2E
0H 100. 00 100. 00
1 H 10% 110. 00 10% 20% 120. 00 20% 20% 0%
2 H 10% 121. 00 21% 20% 144. 00 44% 42% 2%
3 H 10% 133. 10 33% 20% 172. 80 73% 66% ™%
4 H 10% 146. 41 46% 20% 207. 36 107% 93% 15%
TR0 BRI T S, e L RS H I ) ERER, (1)

TRUCR AT IR M (111) FRECR AT IR Z 4
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ij
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EERETOERAT2x

_ -4 % —— RR2NERRTEE
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B 2: FIEEFHHNR
FERFETITDG, REBUEE 1 & HRL T, &M RFHRKOM DR
KFHER M. WA HTR, WREEHECK 0 HIRERE M, THREUA 4 (@
BEHBGHTE 10% £ 4 HEMKEA 59% REHER, M2 T, BRI EERT

WAE A 69% k.,

L/ Y | ERER | BRESR | BRER | BEER

FHE®R | BEOKP| REtER | SEE® | EESE | RFEH | FERP 2x | EZ8
0H 100. 00 100. 00
1 H -10% 90. 00 -10% -20% 80. 00 -20% -20% 0%
2 H ~10% 81.00 ~19% -20% 64. 00 ~36% ~38% 2%
3 H ~10% 72.90 -27% -20% 51.20 ~49% ~54% 5%
1H ~10% 65. 61 ~34% -20% 40. 96 -59% ~69% 10%
TSR NI, AR L (A EHM () EMNEE,
(ii) BB E RS, M (iii) TRECREF Rk =5,
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B 3: EIHERBEEH T

FETHER BB T, fe¥EeaE 1 (8% 35 0 IR 8 LA 0 R B,
7 R BUR] RE 2 BRI 8, DLEBUE i ) 3R 31 AT BE I 72 8 R 5T RIS W 5.
AR OIS, iR 5 2 3 H I & 7% E4&8 H#MAEE, ZEMHEE 8% R
atiea, MHZT, FRECRGETREERAEE G A 14% Wik .

B "B | RERER | BRES | BEER | BRER
HHER | HBOKT REER | SHER | REHE | ZAER |HREG 2x | EZH
0 H 100. 00 100. 00
1 H -10% | 90.00]  -10% -20% | 80.00]  -20% ~20% 0%
2 H 10% 99. 00 ~1% 20% 96. 00 4% 2% 2%
3 H -10% | 89.10]  -1l% -20% | 76.80]  —23% ~22% 1%
4 A 20% | 106.92 T 40% | 107.52 8% 14% 6%

T EE - D BUR R T ER BB T, A LR H IR (1) ERER
(11) fRECRFHEERMAE: & (1i1) FRECRETEERMZEHE.
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B 4: PIRERTEEN TN

FETE RIS BN o0, fe¥Emead 1 (8% 35 O IR 88 N E s O R B,
A IR BUR R BN MR B, DUSIOE oh 10 3R 3R] BE 38 % Fig BOE AT [ S 1) A A
LA RO R, R EE 5 S 38 I R B 7% (B H AR s, SR 19%
KEHAK, MZ T, TRBEFRERTNE A 15% 8K,

B "B | RERER | BRES | BEER | BRER
HHER | HBOKT REER | SHER | REHE | ZAER |HREG 2x | EZH
0 H 100. 00 100. 00
1 H 10% | 110.00]  10% 20% | 120.00[  20% 20% 0%
2 H -10% | 99.00 ~1% -20% | 96.00 4% 2% 2%
3 H 10% | 108.90 9% 20% | 115.20]  15% 18% 3%
4 A -15% | 92.57 ~T% -30% | 80.64]  ~19% ~15% 4%

N EE D EURE N ERRBEEN R, ARE L EERHE 1) ERER

W

(11) fRECRFHEERMAE: & (1i1) FRECRETEERMZEHE.
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B 5: HWBRFARWHEITS
FE TR BER BUR M R BN T35, 3 B4R & 28O W] RE ) 28 il 1 SR I 28 E AR 8
N RN, BE RS RAR 2 AT AT, E S R RERZAE

B BB | RRES | REES | BRER | HBRG
BHER | #E0KT ZEER | SHER | REFE | AR (FRO 2x | ZH
0 H 100. 00 100. 00
1A -10% | 90.00]  -10% -20% | 80.00]  -20% ~20% 0%
2 H 10% 99. 00 ~1% 20% 96. 00 4% 2% 2%
3 H -14% | 85.14]  -15% -28% | 69.12]  -31% ~30% 1%
4 H 17% | 100.00 0% 35% 93.24 7% 0% T

T E - D BURERBCR BRI B T 8, fEHE | ERHHH (1) MR
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TR W 2R B ofe LA — (B iy e 28 il 72 R 31 B B P B SCHE 22 i B 3R B R o 25 74 45 B[]
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H W 1E 1R 572 5

W ESCERE, ERHEEZ T, E S REHE SRR R B R, H R iR
0 B A A R S A R O ARAR R I, 7 iR 3 — 1% 390 ) 5k i 3 B 48 B AR AR SR 3
TR Bl e RIS 3 B 3 LB ) R, i SO A 0 AR A SR R A A A A i OR [F) —
fe fi B AR RO AR AR R IR

LT A2 5t W 18 B0 T s AS MO ] KA BURRE R BRG] . 3728, P87 1
W, BEAZ o 1] GEE 2 HY B 1K -

i
Ei=] 4 (FeBCEEEERTF (2)
HFHED FHES Rl
(%) WK (%) % EEME
1 H 100. 00 100. 00
2 H +10. 00% 110. 00 +20. 00% 120. 00
3 H -9. 09% 100. 00 -18. 18% 98. 18

e E M HEEREBES RN, EnTGHESMAES S H 7R SR
IR . BEAARR, WHEEC T 10.00%, & FE EFER LA 20.00%, WFEHCT B
9.09%, HIEMMEESEE N 18.18%. R#E LM HES, & @ KBk K
P DA K i LTI B v o DA AR B B

B3 By fREBCT K 100, BT H AU AT ARE (B IS IR IR B 2 VR
R & 98. 18, AR 1 HMH R & e . Rt 80 1 HE 3 HIRK
B bV — PLBRIRE, 28 i (10 32 B W B 10 A il B sty 5 R B AR DL

6 B T ek

TREGFF AT 2020 55 4 A 16 HAERL,  HASR R SRR IR A 2800 B, BRAEIR B 7
] Tk GRS W46 P AR S I N FRAE ] — 5 BAE T A s RVE Tl . A R, AT it vl
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/ B BE R A A Solactive FAR B4R ¥IE M / Solactive Gold 1-Day Rolling
Futures Index {EA& 1% F B0 AT AT FoAh 77 T AE H AT AT B 7= B0 5 ) 8 DR BRPR 75 .
Solactive Gold 1-Day Rolling Futures Index H| Solactive AG EFH I #&4fi.
Solactive AG #/IWEMRUERESTH Solactive Gold 1-Day Rolling Futures Index.
HAET RH A E T KRR EEHAR AR AERZED, Solactive AG WM
B0 CEIEEEARRESREE &/ it AR fit Solactive Gold 1-
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Day Rolling Futures Index & " AF7EM#5 5%, Solactive AG Affi Solactive Gold
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