puichil
BBiE:
etk
BpAE :

R
FER AR

KB KPR X 8 S5 5P IR BR 305
0371-65610291
http:/fwww.chinaoptions.cn/

wangdi@czce.com.cn

BN R3S PR

Zhengzhou Commeodity Exchange

HBHIE AR i m

—O0—F+—=A8



I BEx

—. HEERES / 1
(—)EKKRE / 2
(Z)EBRRES / 20

Z. EEhEREmg / 39
(—)ESHERRE / 40
(Z)RBERRE / 49

=. XiHEREE / 59
(—)EREBERHNAE /60
(DRIFHBERIANAS / 64
(Z)EHERENAE /68
(PRI BIPINAE [ 72






I

B 7 B2 32 B3 PR

Zhengzhou Commodity Exchange

—. BEMHRE

(—) Bk

B RS ZE AR LR, ERANARZAR
M. TEBFEINERYPN. ZHEHRBN. FHHKYN
ME. FHEBRPRNZm KL

LENF BRI

(1) BXRRE

INFHRPN, XFRRF XA —ERENNFE, &
B AR B 18] UTAR A% T SEAR B9 9 AT

M L3, NI ATUTREFEE, RENE
KA

(2) fEAzEh

YA E IR AR TRE L3, TIASRAF K
INEHRNMAIAGEY, BRZEATHEMETER, &
K Ko RS, BRONBFEHRFNE LK E RS

(3) &S

N TFERPNELGT R, Bitt, HHHNE LXK,
BERTLR, HTHMETERE, REAR, RRASHRE
AT F £

BN RS EEREFET RN L X IALN
RS AHERF € ( RE/RZGHA) o

o o BFERAIEL N SRES F R

BRI

EEES. MRS TR E% o g

il Bl

- TNE A

Hi-1: EAFRBPRIME T

(B: BSHE=; K. f78; L. BKSH)

BSEER = TRUNME + IARRFE

B AR, TN ERBERSTEHESHE, BN
XHANBFHE

1. |FEEZNTRUNE H45007T/0f 5 15 F o 2,
ft A £ 1037T /0, EIHART, FRASHA L2 4% K B 47007T/
i,

TR FI =HA BN A& - 17N A& . 47007T/0f —45007T /0
=2007T/M

BB (5) =FFEF-F&. 2007 /M -1037T/Mf
=97 7T/

B S5 EES . 45007/ +1037T/Md=46037T/ME, BI#RAY
BARINMIES T46037T/MERT, EANBEHKHANEKRF]; K F46037T
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Zhengzhou Commodity Exchange

/MRS, EANEHKFN SR,
B, FEHMNARPAENMERANBANESO TR,
Fl1-1: EANGBARERETHIL

REE RES  RAeXN  BE(S)

4300 0 ( BFFT) 103 -103
4400 0 (MFFT) 103 -103
4500 0 ( BFTI) 103 -103
4600 100 ( 74X ) 103 oL
4700 200 ( 74X ) 103 97
4800 300 (78X ) 103 197

(4) RE5HS

. Bitk, BERALR, NERAER. BEXRRER
RERBEBNEIRE XAE

B BRI “BERST , HENOTHNERE
AR A@EHE, EXPBNOHENESEER, TESS
REBRF L,

ABRANSHENED, IANEBRKINEBRLA—ELRE
wE, TMFFUXFANBARKES®, “PNEEHER
IR RART5%" o

(5) MHLEFZ

"{EME ) (CarleyGarner®, #EF) #5507

o o BFERAIEL N SRES F R

RN

MESMARE R ENZ ZITIEFRE, —REFER
ENERRAEA TG LR = B RN BRI

RART R, THEHRREMBNMERER, &
EHREARRK. B, THEEZEAHHEES, FEESBIT—
ECRENRRIE, T—MMBRESNERENER., XM, &h
PR R RARA EANE RN, KRB/ TREMR,

AR AW E N RIENIE, ERMOFERENERLT,
LA A TR ED ERAm, BRBNHNFE&E
FERW T, HROYNMERER, IRF&ED. IRM
R MNMB AR, HERRIMHEEANERGDGE
BESREBRFS,

@F*E

EERNMTXENEANELD, EHFEEEZS. —BkK
B, YR, MEERR. FE. AXEFNREE
B ANZHEATERK,

EESEHARASN. FHMNEEK, BRNEES,
WA AtLES; TN ERE, SN ENERER
e BIb, EANFHKAN, RMEFSEHRABNEA,

MSERA NI ERAREER K, IAFTKANEE
T2 R

(6) Z&4HH

B0 (BRI , CarleyGarners®, #X#EF
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Zhengzhou Commodity Exchange

5a%%5% ( X HFRIESRE ) MR € S AL,
KNP EMEEEHRBNNES HBEEHIR/,

B2, BIRFRE AREALRINAE H4500T/1E, FTHUNIE A
45007T/M, FRAANI0K, REVIENEH20%, TREEF
R }5%.

FAER RPN - XRHEETE AR ERKAF €
EiEy102T /i, A& HRBYNENLL H227%
(102/4500) .

BREIANRERHE, FETRONEEE KA,
N E&ERE, EEIHNEEK, SEREHRE, HNE
e, W EREIE NG, PRREHANELD TR,

A1-2: GBARMBIERA] L RA

A& SFREINELE (%)
30K 60K 90K 180K
4200 6.96% | 7.49% | 7.98% | 9.22%

IR

4300 5.11% 5.82% 6.44% 7.84%

4400 3.53% 4.40% 5.09% 6.66%

4500 2.27% 3.20% 3.91% 5.49%

4600 1.36% 2.27% 2.96% 4.53%

4700 0.76% 1.53% 2.18% 3.69%

4800 0.38% 1.00% 1.58% 3.00%

o o BFERAIEL N SRES F R

2. 32 A BRI

(1) BARE

SHHERAN, RARR—EHBANFE, XHTR
B, RAEBRANXS.

MREBEBRIPNE AT, RARELHNFE.

(2) ERA=E

SEHERANERARNYL, BUR TR A E XS U S KRS
PR, REBEBRANER TS, YRHHAENET
B, RHBBPNES IARNBREANRKER, EF
SUWNT RISRH TR = E MBI MK . SIRNHAKRMNEL
i, SHBEBRHNEAREANFE, IAGFHEHE. IA
BRI AU R BE A Bk T a0,

LR AEMBRIRONERK ( EREREERAK) , T
B EINRIEE

(3) BT

SHFERANE TR, HHHNE TR, BN
EIEREE, AN LK, FURKRESBNFS,

AN B HAE B 5 T8 = F T 17BN M8 R & 52 B AR AT IR
iV ESERS I
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Zhengzhou Commodity Exchange

SEHETEIN

EFES: MMARTRE 3k

ol B

PV
// —— BRI

A1-2: EhARRRENET

(B: BSFEHS; K. 78U); P RABF)

BSTES = FTRUNME - B FI &

BN, RAYNETHREEIRSFERES, #
WNEFHHSIMES

13, | E T HTRUN H45007T/M 9 B REEIRL, UER
WA &101T/iE, FHARS, FRAVHEAGZINAREAE/44005T/ME, 4N
REFT, LHEA.

& 41 & 5 =B BTt A& — 17 I 48 =44007T /1 —45007T /Mg
=—1007T/0f

AR (5) =NHEBNA+BARS=1017T/M—1007T/H
=17T/Mf

BS5EES: 45007T/M—-1017T/Mi=43997T/if, BD#RAY
iR E T 4399 /MRS, LW FBRIANHKF; KT 43997T/Mf

o o BFERAIEL N SRES F R

A, SEHEBKREINSIR
EIE, FEMNABRRAENMENPANRE SO TR,
£1-3: T haBARHIRETHL

REMME EABARS  BEEBA  RRS

4200 -300 ( #4740 ) 101 -199

4300 -200 ( #4748 ) 101 -99

4400 -100 ( #£474X ) 101 1

4500 0 ( F174) 101 101

4600 0 ( F174) 101 101

4700 0 ( F171) 101 101
(4) EEEHRE

LR EFRNINE LRI THRAKRNERT, E7TMH
RESEL O\

TR MRAFMMAR KR TR, BIRERTTE IR .

(5) WHETT%

Ol

MESMARIR R ENX HHNERERE, —BEFER
MRS . FHYNBEREAZEN. HNEHRER,
SEH BRI

YRR T KigEs, NHERS, WREAE
PR RE TS (FER) B, TRUSEHEBERA
o
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Zhengzhou Commodity Exchange

TR IR IEALA TR, SEH BRI, BIfE™
BINMEFEENA, hURIEE—KRAFE, X, KHE
BRHEARUL O] AR 8 — E B B AL

AN B — MBI RRTSOR S IR {8, X A 33 352 ! H7
RBREF,

Q7%

EEEKRNE, ZEFREARERMM. EBIHAR
T B ARG,

B“EREFE. RERERENBRIBN, BURTXYS
B8 EhiE B AT U R B LTI RE M .

(6) #&£HA

58B85%5% ( XS RIESRE ) NES S AL,
SEHEMEEERIINOE S S BLeFbENR N,

Bila; RiEIRE SRR NS H4500T/ME, FREVRENR
20%, TERBEFIEE%, F7Ir 44007/, HHEAH30K
BB REE RN

FEAXRNHN - XMEMER, TERF & H59.55T/
g

HARN SR AT RIE & =Max ( IF &+ RRIES K — 3 F
T+HHBRIES-EEHH—F ) =Max ( 59.5+112.5,
59.5+225-50 ) =234.57t/M, (RiELARF, NF& A
BANEEMTTE, KFRE—5)

EHBHRIRIES SHRA9PN1§=234.5/4500=5.21%

o o BFERAIEL N SRES F R

He, BRIEE= (234.5-59.5) /4500=3.89% ( #{RIE
S AHZHRIUEESMBREERARFE )

AEEEE. FRETRNOERBRRIESRE, B
BE, FRNMEES, RIISES. SHAREKPNES
G ANE M TR,

F1-4. OBAKIBIKIESF S T4 & AL

TN HIRURIES/ARRINHE(% ) 2ARLHF

30k 60k 90%  180% HIMMIE(%)
4200 2.81% | 3.35% 3.86% 517% 2.50%

4300 | 3.46% | 4.19% | 4.81% | 6.24% 2.78%

4400 | 521% | 6.08% | 6.77% | 8.29% | 3.89%

4500 | 7.82% | 8.21% | 8.92% | 10.48% | 5.00%

4600 | 8.58% | 9.47% | 10.17% | 11.71% | 5.00%

4700 | 10.19% | 10.96% | 11.59% | 13.07% | 5.00%

4800 | 12.03% |12.64% | 13.19% | 14.55% | 5.00%

E . AR G HE 5 AB 45000 ek, TR A B E20%,
Re#) 5%, A2 AR = XAHA, R X HRiEs
A5%. VAT R RRF M,

3.4 i A BRI U 22 R W

(1) BEXRRE

GHERINNZEZFHIAN—F L ES EENEKD
BRAZE—FREREER (TRNMKES ) HEXRBNAE



Zhengzhou Commaodity Exchan

BT XABKBNANF S S T 52 H B KPRANF
£, T REBREERHFE,

(2) fERzEh

RAEWMHTHNAE LK, ELXKBEERR, HERA
BRBDIABRKBNAZMARNFERA, TERGFTHE
AR 2 5

(3) &S

ZIRIRS, WMRT BTG LHKEE T RHBKANATR
ik, RAFUTRERALES.

GmEXKPNNENZRARABAREZHEBRBNEXINE
KA ITRANIEZE, BRBMNERKBRANBRENF &3
X, RANEENF &R (REBXHHA) o

R E BN MBS FEHLAF T RANERKPRATRNE
MERFIEEZH (REEXFHHAK) o

o o BFERAIEL N SRES F R

1 HHESKEIRUNE

BRES: INETENLK, BWERNERE

ol

/]
KILZB K25 ampnfies
S \.\

""" F N TRAAR (K1)
------ RHERHMR K2)
— SRR E

B1-3. FTAREBMEZ R BRI BT

BSEEHS = IABKINNTNE + ( IAFKE
PANFI € - THBEHBINFE ) (FAEEZHHAA)

B15: FN1F F ¥ L HUSR707C460043 i #& 4 183 5T/
M, SEH13-SR707C4800/91M4& H927T/M, 575 HItNEIHA,
| EAPR A HA TR 4% 54900 7T/

IR RS =H 5N IE- A TRNE: 49007T/IE-46007T
/i =3007T/Mf

B RS =R HITRUNE-HTLIN4E . 48007T/ME-49007T
/Ml =—1007T/Mf

RUF & =AU £ W\ -AUFI & X . 927T/i - 1837T/iE
=-917T/Mf

BBRA=TNEBHES+FNF €. 3007T/ME-1007T/ME
-917T/Mfi=1097T/if
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Zhengzhou Commodity Exchange

R, FANEARMENRONPRE SN TR:
&1-5: st R R RS A 69 4 T oA SRR A RSB T

es  EYRS
( SR707C4600) ( SR707C4800)
4500 | O ( MFFH) 0(REZ) -91 | -91
4600 | O ( BFFH) 0(REZ) -91 | -91
4700 100 (47#) 0 (REZ) -91 9
4800| 200 (474 ) 0(REZ) -91 | 109
4900 | 300 (474 ) -100 (/B%9) | -91 | 109
5000 | 400 (474 ) -200 (|B%9) | -91 | 109

BS TS, 46007T /M +1837T /M —927T /1 =46917T/
M, BIFREVEALIINAES T4691 /MRS, 4 M KEANYY K
HF; ART461 TERT, 4T ERIUNZRE SR,

(4) L5

e EXAFEXRANE, FREFRHAN, BT
FMERA, MNMBERTRSESGS. kI, ZRBRARE
ERFEEZ W,

R XRALZSER, RET&RAWE, TERED
BN tE Lk 32 W B AR EANU TN R B R E R AU ER o

(5) MLEHZ%

DB

o o BFERAIEL N SRES F R

EUTAMERTERZZHRE, —TMATHNE
¥ E3K, BINAKIBER; —2INATHNKRE LK, BR
KNEHIN, NHSIHBEAKRS, XML EEEKDS
B, TR A A,

Q@F%E

ZERBEPKPRZEKE, NRNBEHZSH, FEF
KAZREE, ERIZKK, RIZXANFESEEEHKHN,
SEHR BE BRI

(6) Z&HA

GHERKPANZRBENE S HARPF %X
N EREEPRIES . BTFARTRNES REEIHA H1R
MESKRIESARE, ZKEFESSARE,

Ble: Bi&aFEIR RN 4&4500T/iE, SEANFEKIARFT
#rH45007T/ME, FIEH144/m ( EES ) , THEEHD
AT A46007T/0E, A€ H102T/i ( EEM ) . £k
R E R AN60KR, HahE20%, TREFIE5%,

AR & 427T/M

SEHENFRIES 277X/ ( Max{102 +4500 x 5%—
100 x 0.5, 102+4500 x 5% x 0.5)=2777¢/lf )

SHINERBSEAES S B A319T/M, Y TFHERNE
#7.1% (319/4500) .

B, FRTRNSERENRES S BINTX:
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Zhengzhou Commodity Exchange

&1-6: RRATRM A R4 T A RN Z RS FTEEA

T =R = AEKPIE
ENFTRfA BTN B WAEME FRELH
4500 4600 60 42 7.1%
4600 4700 60 33 5.04%
4500 4700 30 68 5.04%
4500 4700 60 75 5.98%
4500 4700 180 81 8.27%

E: BREEAABREFRANE L H-REF A2
BN+ E FRIEE, AR,

4.4 R BB 22 Rk

(1) BERRE

GHERINNEXSHEHE —FHESEENERY
RHMZAN—FEEEREER (TRNMBER) WEKANA
o

AT ERBNANF €8T EANE RPN
€, FURAZFBESFRARFIE,

(2) Rz

BREMBTHME LK, BLREERR, AFRE
ERRAZLE BRI TRBENE, SJERFTERK
HIRN £ KB

(3) B51iHH

o o BFERAIEL N SRES F R

TR, MRTHNE LHKEEIE K FERANATR
firi&, BINEMMF, WHEMFEBRAN ( REEXHHMAH
BRT ) ARAEFTREMARABE.

FHERANNEXBRABFEZNH SRR (FF
BEZHHA) . RASTRERHBRANE XANF KNG
IR ZE, BRERFEBA.

BN A S FH K F T R BRI AT
BERFIEFBEN (FEEZHEAEANERLT ) o

o1 TERBEMNE

SR, FREALE LR, HIREOE FRRmAIRE

S
e

\Ki B KIZ IOt

v

T e ENEBRAMT (K1)
------ SHEBRAIR (k2)
——— FHRBMRNE

Bi1-4: FTASBMRNEZRBINEF
BSEHS = RHBRBNNTINE - (SZRERD
PARF & - IANBHRAPFIE ) (FEEBZHHA )
7. SEH1F BN SR707PA800FI % 154 7T/,
FAN1FSR707P46008I A& A 727T/0f, FFEHANEIHS, ZIHH
FRESHA BN AR 45007T/ME




MM ERZ B

Zhengzhou Commodity Exchange

SR707P4600f TR & 5 =17 N1 - AL/t 4% . 46007T/ME
—45007t/Mi=1007T/if

SR707P4800/8 V& 5 = s MM #& — 17N 4% 45007T/ME
-48007t/M=-3007T/Mf

HRF & =NFI S WA -RF & X H . 1547T/Mf 727/
=827c/Mf

BRF=TNEBARS+ENF & -3007T/M+1007T
/W +827T /M =~1187T/M

Ei2, BN ARERENMRNBANER SN TR,

K1-7: B E ARG e F T AR E RS R T

BARS TRaEs X

( SR707P4800) (SR707P4600) #i& PR
4500 | -300 (B4Y) 100 ( 74X ) g2 | -118
4600 | -200 (BZY) 0 ( &7 ) g2 | -118

4700 | -100 (KRB ) | O (WFAWN) | 82 -18

4800 | O (XEY) 0 ( WFTIN) 82 82

4900 | O (XREZH) 0 ( MFTIN) 82 82

5000 | O (XEH) 0 ( FTI) 82 82

&S ¥ S 48007 /M - ( 1547T /Mg -727C /1f )
=47187/mt, BNFRAVEATEMARIRT4718oT/ME, 4 &K
RN ZEKRSIR; B T4718T/MERS, 4 HBRIG Z %K

o o BFERAIEL N SRES F R

BFl,

(4) R 5HRE

e ERHBEHRPE, BEAFRPN, RETX
SERIRKH N,

e RELXSHKREE, RETEASHR, BRETE
B BRI AIIF S 1B

(5) MNET%

Ok

ETRMER TMERZX 5K, —2MHATHNE
LK, BINHEKIBER; —fIAATHNMEE LK, BR
SEHEBREIN, BRBEAN TR,

@7%

ERZRE, MZTHTESEENFRPN, INR
EENERDN, B TRRREEEE.

(6) ZehHA

GHERPANZRENES HARTHHNNRIES
BMERRFEBN, TRNSEAZHRE, NFAEBRAE%
Reh AR,

s, RIHIREEMNIE H4500T/M ., SEH TR A
45007T/1§ & B HAR, ENTTRN H44007T/EF KA, B
SR H60K, WAAF £ 144,450/, £ HAUF] £ 98 57T/
M, ANF S BAN45.97T/M,

SEH RIS & A RIE £ 369.45T /M ( 144.4+4500 x

19




btk
5%=369.4) , %% % HH369.4-45.9=323.57c/M,
GEHNERRSE RS A HT7.188%, RETHMEEIL
HEWARSERESSAMT:
A1-8: 4 Ak AN £ R B0 A A AR AFEF A R

T B BRI = SRR ERBERIRNE
IR G2 B ARRERA AHS4A
4400 | 4500 60 45.9 7.19%
4300 | 4400 60 35.1 6.41%
4400 | 4600 30 101.9 5.21%
4400 | 4600 60 102.5 6.08%
4400 | 4600 | 180 103.7 8.29%

(Z)ERRREE

BRRRETRIGAYNRTRE, EHANZSERK.
FTEEBMINBRHN. ZHFRAN. RHTERBNN
. BHERPENN ZEAD R,

LSRN BRI

(1) BARE

KINERN, XFHERATZMA—EHEHONF €, K
BER KT — B8] IUFTER 4% 32 H AR H B9 T

REMAE TR, NI ATRUTREFEE, RENE

oo BIEIBIRENREFM

TEREIUE

(2) EAF

LERAETRTHNEE TER, TUKAERHN X
ABRPRMAZ LAY, BRRATHLENE LXK, R
K K. B, AROVVFASKEBNE TERHERKE.

(3) BSULHA

NFERANKT R, B L, HHHNETEE,
BERFEXR, YTHME LK, REAR, FXSHRE
XA £,

IANE NN A S FEHERSFT IR E LTI AN
W TR E ( REEBEHHEE) o

. ENBHEAUY

: HHETIRE T 2%

B, 1K FOfE

—— ZAEBMML

B1-5: EAAZ%BRINNEF

(B: B5¥ESES; K 78U L. =ASR)
BSEHR = TN - AHNFIE




MM ERZ B

Zhengzhou Commaodity Exchan

BB AR, WM TRESRSFHIHS, BN
XANBAHE,

9. EHINFTUN H45007T/ME 8 B FEE Bk # 5%
|, fFHERF & 1207c/mE, EIHAR, ARA0HA 5% 1 4% Bk 2
43007T/M

7K F) . 2007t/ =45007T/Mi—43007T/0

BB (5 ) =T F -F £ :807T /i =2007T /I -
1207T/0

B S S,: 438070/ =45007T/ME—1207T/0f, BN4RAY
MR IBIE T 43807T/Mift, EANBBKEIGEFI; 5 TF43807T
/MR, ENBBRHANSR.

FE N A B E BEIME IR ST R,

£1-9: ENGBARHRETHRL

FREMHE BRRS RF& #E(5)

4200 300 ( 71X ) 120 180

4300 200 ( 71X ) 120 80

4400 100 (71X ) 120 -20

4500 0 (HFF) 120 -120

4600 0 (BFFT) 120 -120

4700 0 (BFIN) 120 -120
(4) KRSk

o o BFERAIEL N SRES F R

ft=: Bk, BERFEKR, KEAR.

R BRUNEAERAN—#, B2 “BREAS" ,
HERMP T BN AT T @, FRHNOEENE
583%AE, UESIRERNFIE.

S5XNERPNER, IANBRPPRBA—EARE
EFE, RBEANNIENRD.

(5) BHEFZE

)l

MESMNARBEAENRHMTERERE, —REFER
HRBARFD LMHES R EABEBRN

BT HENE, THENRREMPNERER,
RERARE. H%, THEESFHMED, FESHN
— IO BREMERE, T—IHRESXRENEL. X
¥, ETHRSHFRMEINEFRIN, REWENTHENM
Ko

AR BN IRE N, EEMFEFRENELT,
HIENYMBEARN LR ER LSRR, IABRINARF
SEFAH TR, THUNBERSAN, BRI EHD,
MRTHMABHIAKRRE, HERSR/AMEINERHENE
BRRBET

@75%

B (BRI , CarleyGarner®, BEF.
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Zhengzhou Commodity Exchange

EERMUTENPNEN, BRFERZSH. —BkK
W, FREVYREME . TR, FE. ALENXREE
ANEANZ SR HIERK,

EEAEHRAN. JPMEREK, HNERS,
WA EMALHS; JHANERE, PN ENMERER
o Eib, IABKRIN, NEFAEHRHBNEGA,

MM ET TRMEESEA, IANFRRNEE
2B V%R

(6) Z&HA

5a@55% ( XS RIESRE ) HE€ 45 B8,
EANFEMEEERANN TS S AL/ NTFRAERNH
"EA,

Bi10: fRIZAREY B ¥EHR T2 4% 5 45005T /18, F74MY
45007T/ME M B BRI, BRHIN60K, HEhE20%, L
KBS FIZEE%.

FAZER RN - X RHEETE AR ER A €
EREN1445T/M, XFESHFOPNENLLE H3.21%
( 144.57c/Mt/45007T/0 )

FEZHEEHPNONF AR, MHEMi, MHEM
B, AR SANENTR.

o o BFERAIEL N SRES F R

&1-10: AFEA KAL) 2 RA
BF € SERRMTELE (%)

skl 30K 60X 90Xk 180K
4200 0.31% 0.85% 1.36% 2.67%
4300 0.68% 1.41% 2.03% 3.47%
4400 1.32% 2.19% 2.88% 4.40%
4500 2.28% 3.21% 3.92% 5.48%
4600 3.58% 4.47% 5.17% 6.71%
4700 5.19% 5.96% 6.59% 8.07%
4800 7.03% 7.64% 8.19% 9.55%
2. 32 B BRI
(1) BEARE

SEHBEMRIN, ZARR-—EHEONFE, XFTNR
B, EHTHEEANNS.

MREBHRGNE AT, RARGEBFE.

(2) EA=N

S ERPDE AV, BURTIHREE X Uz FAX
. RHERPRBE T A S, SEEOBENELERK, £
HERKAMN S THIFNH R SANRKER, BERFEBRA
TSR BB EMBOHRK, HIRRME TR, EH
ERIINEABE AT &, SRR KAFKHN
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Zhengzhou Commodity Exchange

Ayl s BE AR T Bk B AN,

HERBEWMPARNDNEARK ( TRERBERAK) , &
HEKRPEREE

(3) 2=

T ERKANET R, HHHIE KR, FBRIN
G RES, i HITAR TERAES, B 8B3R5 = K77 LAY
EERRFE.

AN HN M B S LA F TR AR A0 L 32 3 AR
BRI £

ZHETKHIN

ERES: mYEHRE T

it B

—— RHEIAL \
B1-6: 3k BA KNI HHE

(B: BSYES; K: 784 P: RAETF)
BSTES = TIME + WA F &
SARMEI AR, THNMR ERESRSTEHAHMT, N

o o BFERAIEL N SRES F R

SEANSRES,

fl11; REHEFLZH TR H45007T/MEFE HEIH, R
WA &1037T/i, FHARS, FRAVHAGZINH&EKEI46007T/ME, 4N
REFT, LHEA.

& 29 & 5 =171 4% -5 3 7 #5 =45007T /1 - 46007T /I
=—1007T/M

2R (5 ) =HEBN-EASH#=1037T/M—-1007T/iE
=37t/

B S5 EES, 45007/ +1037T/Md=46037T/1%, BI#RAY
BGMEIE T 4603T/MiRT, EHERANGKF]; /F46037T
/iR, SEHEFBNSR.

B HARS X N R E A MR BN BR S T &k

A1-11: 2L oBAEBREFT

LTBARS PIHERAN  FES

4300 0 (REZ) 103 103
4400 0 (REZ) 103 103
4500 0 (REZ) 103 103
4600 -100 ( FB49) 103 3

4700 -200 (FB#9) 103 -97
4800 -300 ( FB#9) 103 -197

(4) EREHRR




MM ERZ B

Zhengzhou Commodity Exchange

LR ATHNREBSENAKNERT, NURE
NS

s MEHHNEAE LK, BHNEAEERE,

(5) HN57%

DN

MESMIBRRENZ ZRVEFERE, —REFER
HNEES. ROYNMBEZRABAA. BRI B BE
SR, SEHEREN

BRI T KIS, RFE&RS, MREEE
TS EE shIR ol fe ¥ 8 ( B ) B, O IUSEH B K E
o FHRAMNEE DAL TR, SEHEKIPN, BEN
HINEFEB NN, hSEE—RATE, XB, RHEK
AR o] I 3K B — E B BB, HARUNE — R ZE I HART30K
SMEEIE, XX HBRBREF,

@7

S EKBNE, ERABRERDM. EBIHPER
ITHFE. BEHNEY.

WEZHTE., EEREARNERHN, BRARFMH
s ah iR B A TIHE LR BB A 0T RE

Bl12: BRIRARE BFERA LT NAR H45007C /M, 7L A
46007C/ME M B FEE K EIN, BRI AH60K, IRMNPENE
20%, ERBEFIES%,

FEAERXPN XK ENRE, +ENFHE H1025T/

o o BFERAIEL N SRES F R

i
BN L A RIE & =Max ( A S+ERRIESH—F, N
ME+HRRIES-REMA—F ) =Max ( 102+112.5,
102+225-50 ) =2777c/Mt
St B REIPURIE € S AREVEA B 148 =277/4500=6.16%
FRIE£=175/4500=3.89% ( #RIELASZHRIEEHN
BRUCER B9 F £ )
AEEHEEHRPANNRIEES AR, WHEEE, RIEE
e, SHABEKEN, B&45AMNKMTER.

£1-12: GEEKRNIBFIELFF A L AL E
TN EARRIE S AR R (% )

RS/
FB 30X 60Xk 90Xk 180k MIMNIE(%)
4200 11.96% | 12.49% | 12.98% | 14.22% 5.00%

4300 | 10.11% | 10.82% | 11.44% | 12.84% | 5.00%

4400 | 8.53% | 9.40% | 10.09% | 11.60% | 5.00%

4500 | 7.27% | 8.20% | 8.91% | 10.49% | 5.00%

4600 | 5.24% | 6.16% | 6.84% | 8.42% | 3.89%

4700 | 3.63% | 4.31% | 496% | 6.47% | 2.78%

4800 | 2.88% | 3.50% | 4.08% | 5.50% | 2.50%

3. & i A Bk A Ay 22 SR
(1) BARRE

]
O




Zhengzhou Commaodity Exchan

FEMERPPN ZXZHEIAN—FRHESEE (TN
=) MERPNAZE —FEEREER (FRNER) B
ERIAA M

AT XABRENANF &8 F L F KA F
£, IR ABBREE ST HNFIE,

(2) EAIN

BRAEAEWHTHNME TR, BTHROBEERR, HER
TERR D KNB LA X RN FIS M A, oA
BN Z R

(3) B51HH

FHEIR, MRHHNE THRERTREFRANNT
hig, BEETRSRAME.

BT ERPRMN ZRBERABAEIAFTRPN S H
ERENNTRNEZE, BARFIRBABRNBERF&
BEXH, RANRENFISSXE (FREEBXHHA) .

R NN B STEEHERFTIANBTRINNTRMNE
BERFEZ2ZH (FERZPHHARNERLT) o

o o BFERAIEL N SRES F R

o RENERBRNE

ERIAE FMETRATE, RN RRA

o1 Bl

S7OKINB (K s

------ M RERAAR (K1)
------ TNEERHR (K2)
— FETRBRAAL A E

B1-6: feT AN £ RRF BT

BSEHES = IABRPNNTNE - ( EABKE
FARF & —LH BRBARRFIE ) (FEEBXHHA )

$113: A 1F E 2k HI U SR707P48008 11 4% 4 1547T/
M, SEH1FSR707P4600FIMIE H727T/ME, 58 HAMEIH,
B AR HA SR 4% 29450070/

IR S=KNFTRNE-HIL14% . 48007T/If-45007T
/i =3007T/Mf

BAR S =B M&-ZHRTHUNME.: 45007T/Mf-46007T
/Ml =—1007T/Mf

BRF & =F S BN -NF & X H . 725/ -1547T/0E
=-827T/lf

BERA=-FNEBARS-RFA&EXH . 3005T/if-
1007t/ —827t/Mi=1187T/IH



)
¥

MM ERZ B

Zhengzhou Commodity Exchange

BN ARSI A ST &
K1-13: B R R BG4 e T A A 2 RSB 5

RaEs BARS

( SR707P4800) ( SR707P4600 )
4500 | 300 (174X ) -100 (/B29) | -82| 118
4600 | 200 (174 ) 0 (REZ) -82| 118
4700 | 100 ( 74X ) 0 (REL) -82 18

4800 | O (HFFTI) 0(REH) -82| -82
4900 | O ( HFFTI) 0(REA) -82| -82
5000 | O ( EFFTIN) 0(REH) -82| -82

&S Y& R 48007 /MiE - ( 1547T /M -725T /N )
=47187c/M, BIFRAVHATRNARE F47187T/IGily, AR HEKH
RN ZEEKMESIR; KT4718T/MEAt, REHEBIIDUN Z KR
B,

(4) ER5HRS

e AIANBKPNE, BREFREN, BLD TR
FEMAE, NTBEETRSESS, I, ZREERKRE
ENFEEIE,

. RALZSKE, RETHRAWKE, BIEERES
TN EKIRE T AT RN BB R A E KIS .

(5) BNS5AHE

DN

o o BFERAIEL N SRES F R

EUTAMERTERZZHRE, —TMATHNE
BT, BIAAKIBAER; —2INATHNHRETE, BR
KNBHIN, NHSIHBEAKRS, XML EEERS
B, o A RAFI & AL A,

Q@F%E

ZERBEPKPRZEKE, NRNBEHZSH, FEF
KAZKRME, FRIZRE, RZIATFEIEENETRY
N, HHREENERN.

(6) Z&HA

BETERKPINZRBNES HARPINF %X
EREEBRIES. BTFITRNEERHAE, 2FHE
THERRELARE, KBREEHHERE,

Bl14: RNFEBRITR H45007T/IE A F BRI, £
H AT 44007/ BB AR, BEUHAR60K, 43It
144.45T M F) & R UL N\ 98 55T /M AXF &, & 4NF & {1+ H
45.97T/Mf, S EAINTE & ARIE£323.55T/M ( 98.5+4500 x
5%=323.57T/ME ) , MB4TINERK SRS LA H82%.
TRAFINE2RABATNNEERFSUR SRS S H
B,




MM ERZ B

Zhengzhou Commodity Exchange

F1-14: BT AEYAM £ LB 645 A 24 EAERL SR

FRT B BRIAA ) 22 50 = ABE BRI
MM a2 BR0E FRAEME 2AELHA
4400 | 4500 60 45.9 8.2%
4300 | 4400 60 3511 4.89%
4400 | 4600 30 101.9 7.47%
4400 | 4600 60 102.5 8.36%
4400 | 4600 | 180 103.7 10.60%

4. f& T A BB 22 SR

(1) BARE

R EKPANNEXHHEZH—FHESEE (T8
®IR ) BRI —FEEEREERTNEES)H
BRI RL

BT ERENANFAEE T RANE KB NF
&, T, RAZFBESFRARF €,

(2) fERzEh

BREEMHTHNE TR, ETHREESR, LERA
FRRDZHEBERPNATRAPE, o ARTHERBNM
EF R

(3) &S

B, MRTHNETRRERT R HEFHRBNAFTN
NEERHEHFRANZE (REEBZHRARNERT ) ,

o o BFERAIEL N SRES F R

BRAFTHRERER.

FEHERKANN ERBARABAZERZHEKANS X
ANBERINANF 2N (REEZZHREK) o

AN BN MY R S T8 S F T R BRI TRNE
M ERFEHBN ( REEZHHAE) o

t REThESKHAIUNZE

EEEE. WUETRATE, FRENELRY
BAHE

il B

Y T B\\f\ | K2 N

------ BHERIUL 00) Y
ceeces TAERMUL D) S
——— MBI R

B1-7. f T A RPN £ZREFME 5

BSYH S = SSHERINOTRNE+ ( L FRIR
NFE—RNBRBIAFE ) ( REEXFHRA)

5115. BFERI L& H4600TT /M, SEHAFEF RN
SR707C460089 1 4% 5 1837t/ , A\ 13F SR707C480084 ffr
1 h927T/m, AR, BHRAER M 549007/
g

SR707C4600/ AV & 5 =32 1 T NN & -HA TR M 4% .
4600-49007t/M =-3007T/Mf

(%]
w



MM ERZ B

Zhengzhou Commodity Exchange

SR707C480017 I B 5 =HI TR MM & -E AN TN 1% :
49007t/ —48007T/Mi=1007T/M

A & =AU F & BN - & X . 1835T/ME-927T /M
=917T/lf

BRF=TNEBARS+3NF £, -3007t/M+1007T
/M +91 7T/l =—1097T/If

EIE, BN AEREMENIANB STk

F1-15: BIHR B GEMAS 2T 2 04 B 7 A R AA £ Kb B 5

BARS TRBRS AN
( SR707C4600) ( SR707C4800) &

4500 | O (KREA) 0 (MFEFT) | 91 91

HRT

4600 | O (KREHA) 0 (MFEFT) | 91 91

4700 | -100 (/FB4Y) | O (WHFFI) | 91 -9

4800 | -200 (FBZY) | O (BWGFfTIX) | 91 | -109
4900 | -300 ( /B4y 100 (f7#X) | 91 | -109
5000 | —-400 ( B4Y) 200 (#7#¢) | 91 | -109

BSFHEA . 46007T/ME+1837T /Ml 927t /i =46917T/
m, BMARE9ERRITARE T46917T/ERt, AETH B KEM EK
BS; KTF46917T/MiRs, REHERBIUNZRBERT,

(4) ER56S

e ERHBERGNE, BEAFTHIN, RETX

o o BFERAIEL N SRES F R

5 R

e RBLXSKRE, RETRASR, BRETE
BT i3S o

(5) BNE7%E

DAL

EUTAMERTERZZ 7KK, —2MAHHNE
BT, BINITERAR:; —2INATHNMEE T, BR
SEH BRI, ERBRAH KRR,

Q%

ERIZKER, —MREXE FESEENERBN, A
REENERP, FEKREEESE.

(6) Z&HA

BEmERKPNERENES 5 AR HHTURIES R
FHPRF &% BN . BFRRTRNEESRREIHA B
RF&E5RIEEARE, KEFSSARE,

B16. R AR M45007T/i, 24 B REIARITIN
#r h45007T/mt, AR 1447/ ( EEY ) , IANFHKE
AT B 46007T/M, FIE K102/ ( EEMH) o R
BRI H60KR, KahE20%, TREFIES5%,

HAFI SN B 42T/ ( 144-102=42)

St EA B RIE£3697T/M ( 144 +4500 x 5%=3697T/
M), RETERPNNERE2ESSAA327T/M, HY
FHATSINARENT.27% ( 327/4500) .




M RIZ B PR

Zhengzhou Commodity Exchange

FIE, RAETRNESFERPHRAS LB TR:
&1-16: REATAMN 5 A 24 8 T A RN 2 RE 95T 25 A

RET 1y 22 SR A% e AERPE
SHTRUN IATR B BFIEEA 2HESH
4500 4600 60 42 7.27%
4600 4700 60 a8 6.53%
4500 4700 30 68 5.75%
4500 4700 60 75 6.53%
4500 4700 180 81 8.69% i

= BoiERg




_____ 40/

Zhengzhou Commaodity Exchan

= IREhEREE

(—)EHRRE

B REEMBRNYNERS KRR, FHNH
WX 5K, TEFLHBEXNHAN. SHAEIHNHED
REE,

1.3z 5 s me

(1) BEARE

SHBEANASEZH —FHEERPENN—FFEEFRK
HARVA AR

(2) EAENL

LR EETAT DM BEI SRS B ZUKEKA, I
SEHEREAIN, MINEE R AT IHFIRF,

(3) &SR

SEHEBE XA ZARAZBERABE N AN €
M. FAEBXSGRANERT, PN THNEETE
HEXPNTRNE, EXPNSEARESRART; HH
BN A& Ak R T Bk A9 0R B AN B 1T 3T B K MR B R A AU
RARF ez, BRENEATIURF; SHHNE LK
B T Bk B9 18 BB T S B K EAA A & Bk EAAUU B A AR & =
M, STHEREHEIERE .

o o BFERAIEL N SRES F R

RN BESFERERDY, —IETRINMRINLE
KEHEMRFE, —PRITNNERE RN BNF &
(REEZHHA) o

LB

EAER: PRETEEEYE

cllBéJ_

¥ NN
/ ------ EHEHR S

------ =B
AR

B2-1: dmXREINNES

BSTES = TN + (- ) I ST &

AR, W IME LRSI TREBERSFHAME, B
THANSRBE .

17, $&HH 2 FTAUN B 450070/ A B FKEII S B %
AR, HUBEAFIE2100/i, 2IERY, FREGEAGLINAE LK
| 46007T/M

BERANE AR S =T E-HA 4%, 45007 /M -
46007T/Mi=—1007c/M; ( BEKEADURF )

HRA=NHEBRN+FRBNEAR S =2107T/M -




MM ERZ B

Zhengzhou Commodity Exchange

1007T/iE =1107T/Mlt 5

B SR, 45005/t -2107T/Mt=42907T/if

45007T/W +2107T/ME=47107T/

FREVHER R N A8 1R T 42907 /M s & F47107T/Mi A, S
BERAASRIBSH; HAHRMNEAE42007T/IE547107T/ME
ZiEh, RHBERAGKEERT .

EIE, FHAXMNEAEHENEEHBEBNE S WEN
Tik:

K2-1: IR E aBERENAETEEhE A6 NES

F E77
EWAN BES
4200 -300 ( EBRHINEL ) | 210 -90
4300 -200 ( EBIINEL ) | 210 10
4400 -100 ( EBRHIINEL ) | 210 110
4500 0 (KREZ) 210 210
4600 -100 ( EHRADUEL ) | 210 110
4700 -200 ( BEHRADUEL ) | 210 10
4800 -300 ( BEHRAELD ) | 210 -90
(4) 58S

L : TRTHMRRE, REKESHKBEAELIRS
T, BRPNRGHITRF.
R BN, BERMBER—REF-DEXEBHN

o o BFERAIEL N SRES F R

—BWpME LR THRBETRSIEEHS, BEXPNEA
HRERAKE. BEXBENEARFER, HANZHE—HHN, X
Wwhinkk, THBEXPROBEREERA.

(5) BHL5FH &

DB

YHHMERINEH T KiEEs), #EETHEL &
R EREAS IR IEREE, o] SEH B

@F &%

ERZEKEE, —MLEFEERNEFRAN, At
BEA

FHBRANR RN R, BTEEREDRRT
BRE, RABEEBEDXFRHERE,

(6) #&HA

SHERAASGRIESHFBARIESBRAEM LS R
F & o

$118; fRIZERAY B HEHATLNAR 5450070/, ARESHDIK BN
K20%, TRBEFIEE%, BRI EH608, HHTRMNNH
45007T /M B9 & 3K F1 B BKEAAY, WCER A9 AN FI & b 288.47T /1%
( BEHAMEREIGNFI &I 0144.25T/0 ) , NIMERAYIRIE
£ 5144.2+5% x 4500+144.2=513.4 5T/l

BeLH: RIES-WANFI£=513.4-288.4=225 ( 7T
/W)




#4& H ALK, 225/4500=5%
FiE, LHARTHNMHNERPRNNES SHARENT
<.
£2-2. £ aBEEXRRTLER

i

My B3 AUF & WL BERELH

4400 60 296.6 5.00%
4500 60 288.4 5.00%
4600 60 303.1 5.00%

2. 32t 58 5 SRR g

(1) BARE

SHRERANHEETE —FEENBERBN ( FTI
) M—FRENFEHRAN (RTUY) k. TEIHN
EAERE BB 3277 BB A F & ELES AR

(2) EMAan

BRAEMHT R P —BN AL REIZUER, R
TR MG AR, o] RIS ST T 3 X EIAR BRAR
EUN

(3) BSixHA

SEHBRINAFARANZBERAEMNMIRORF €=
o AEERZSGRANERT, BT HNENFRERE

o o BFERAIEL N SRES F R

NI TRNEZ B, REXBRATRERAERT.

X FBREIRATR, BT IHE _EIKIRE A BL I
BN E, EXNBRBATRG, BPETHNET
KIBEABEEBMNRF &M, ZHESIHNEZIT TN
BH, Rz, REREAHANEIRARLE ( REEBX S K
), RERERNWNBFIER, HPTHMEAIELKR
Tk, RAEEM—NTiE LABERKRIERK.

EEXUREHHNBRSFEIRERD,: —PREKT
W& BB EMRF E; —FERINOTRNEE
BB BN E ( RAEEBXHHEE) -

ot e
=
IEAER. MG REEEE
R '
o
Ga e +
// : SN
g i___.___________4___:';-~>¥__
4 N
£ //B K1 K2 \\%‘;\‘J\ *;
/ il
i R
—————— SHERNL (K2) \
------ EHBEBAR (K1) :
—— EHERTL

H2-2: £EEHABRREINRET

BSTEES =8 (FEK) 700K+ (-) ZE77HREA
EEF =




MM ERZ B

Zhengzhou Commodity Exchange

AR, TR LR THRBEIRSFEHSH
%, SINEHNSIREX,

B119.; R HERE B SEH TN 46007/ £ B KIS
7R 440070/ B RREAFY, SR € 17070/, ZH
B, FRESEALIINARKEI47007T/0E,

ERBNBEARS=TRMB RN 46007T/MH-
47007t/Mi=-1007c/M ( B RRHARURFE )

B =-NFEBRAN+BARS . 1705T/M-1007T /M
=707c/Mf

BSEES . 46007T/M+1707T/MM=47707T/M

44007T/Mf —1707T/Mf =42307T/Mf

BRI IE T 42307 /M 5 & T 47707T/mE A, 52
EEERAESHR; ROYNKAE42307T/ME 547705t/ =
B, SHEERNEERT

I, FNNARMAEMENEANR SN TR

o o BFERAIEL N SRES F R

£2-3: it v XasinE5
b7z

e BARS RFEBAN RHEBS
4200 | -200 ( BHPANEL ) 170 -30
4300 | -100 ( BFHPANEL ) 170 70
4400 0 (KREZH) 170 170
4500 0 (KRELA) 170 170
4600 0 (KREZH) 170 170
4700 | -100 ( FHKINNEL ) 170 70
4800 | -200 ( FHKINEL ) 170 -30

(4) Re5Hks

LR EERHEEXRNRRS, ZHNBXBINNE
BRAAER R AN, ARBAFRMETRRNLERL.

B BREEHNANAERLD, THNELRK
B, #minEESRRE.

(5) HNS57%

DR

HHHMERINEH T KB, RBAFWHEL R
MERERES, FHMKEKREE, FEABCRMHA L
FRtEIR =6, RAEHT LN BB




MM ERZ B

Zhengzhou Commodity Exchange

Q@Fi&

fERIZFKE, REEKMBERANBEZEE. ZHEE
REMENX S YHHENERE, RERKGM, Hik,
REBVXIFHECNE.

(6) BE&HHA

SHEBERNAGRIESHFBIRIESBRAEZEMN LS —
ARAXF & o

f120. AFEHINARA500TT/ME, RIEEE H5%, "HE
ESRHRERN, HPERBATR B 46007T/MEFIE
BREAR B F7AX Y h 44007T/0E, RINFRASVIE N E20%, X
BEFHE%, BREAA0OXK, MILITENF S BBA ( EBig
&) A120.35c/mi,

At , BREBXRMBERANONFSEE, HTNF
£ (BREHNAZNMETHNEEN ) YEBMEFH, RiE
AR MR RIEERKE

Max ( Max ( 4500x 5% x 0.5, 4500x 5%-100x 0.
5) , Max ( 4500x 5% x 0.5, 4500x 5%-100x 0.5) )
=1757C/M

HE 4 ALEE=175/4500=3.89%

FIE, RETRNEES S BAREN T &R,

o o BFERAIEL N SRES F R

F2-4: & GBES XA RGO & T4 5 A

IRINK/K, B RSB R#eSA

4400/4600 30 120.3 3.89%
4400/4600 60 200.6 3.89%
4400/4600 90 262.6 3.89%
4300/4700 60 132.5 2.78%
4200/4800 60 83.3 2.50%

MERTUEER, TRINEIRBELR, RERERRH
Hh; ANBETRHNANEEREEES, $#HE 4 B0
Do ARHAREKARE, KRANFEeHE, BE5FENL
AARE,

(Z) ETRnERE

BRI SEEEMARA NS LR RWTEN, EHN
PR 5K, TEEFRIABRPN. IARBEIHNHE
NREE

1SN 95 5o g

(1) BARE
INBRRAIA—FHEERKHANN—FFEER
AR A

(2) EAFN

49




Zhengzhou Commaodity Exchan

BRAZMATHHREAKRRES, ERBERNNT
@, TTEARABIEN, M8 R MR h%F .

(3) &SN

INBE XN RANME 2 ZMHR M EINANF £
Mo

IR T HMEEF T IAB AN TRNIRE,
BRI EERASHR; HHHNE Lk TRAERE
FRBEIANFHRANMBRHNZAARF &2, B
METTHS R HHHINHEKELRKK TERAEZBT A
BERABNMEBERANIAORNA S, BEXHNXTRE
Fo

HPEIHENESTERERD, — 2T NENL
XMHERRFE, —PTRTNNMEBEIMHNEBRA
(FEEBIXZHA) o

o o BFERAIEL N SRES F R

B IR

ERIEE. FMET R, B RTE

o B

------ EAEHIRL
S TR
—— RABRER

H2-3: EABXRRIMAE S

BRSTES = FTRUNME + IAFHINFIE

FEART, MHMB LRSI TREIRSEEA8S, §
I ESE P A

fl21. FFEER R KANTRH H45007T/ME K E K-S FHRK
B, SEAFHARFI&2107T/M, BN, FREVHAEMNIEELE
44007T/M

BRIV B S=TRNHR-HAEMNE: 45007T/MHE -
44007t/Mi=1007T/M ( &k EARURE )

BFRA=BRHANTNRS-NF &I H . 1007/ -
2107c/Mi=—1107T/M

BSEHR.: 42907T/MH=45007T/ME—2107T/H

47107t/M=45007T/Mf+2107T/M




MM ERZ B

Zhengzhou Commodity Exchange

FREVEA BRI AR AR T 42907/ 2 & F 4710t /MR, EN
BREEGRBRF; RNHABRMNIEE4I2907T/IE E47107T/ME
Ziahkf, IANBRAEGRESR.

EiE, FHARRRAEMEIABRANBSITEN TR

2-5: BTN E EASZ KBS NET

BARS WFALEXE SZEARRS
4200 | 300 ( BELEADITIX) 210 90
4300 | 200 ( BEEADITIX) 210 w0
4400 | 100 ( BELEADUITIX) 210 10
4500 0(XKEL) 210 -210
4600 | 100 ( B EADITIX) 210 ~110
4700 | 200 ( BEFKEARITIX) 210 0
4800 | 300 ( FFKEARITIX) 210 90
(4)thaE5kRE

e TREATENMEENIERE, AT ASLERN
HREMEBRA; RABRHBMAKEER, BEERMLR.

R SREEIANHAEL, MRTHMHEEER/N
i, XABRENONF & SREK.

(5) HH5TTE

e

LT RS HIE R KRR, BXRERER

° o BIEHAREIGRES F

AT AR, O RUEARAE R EINURES

QA%

FERIZEKE, —BEIATEEXNEHRDN. IABR
EEEMNR S, YHHEHR/N, FEABLKE,

(6) Z&HA

INBERAEGRESHAALTNF S L.

Bl22; fRZIRH BRI EEMIR4500T/IE, FREVEENR
20%, XA FIES%, BEEIHIR 8 K608, KATRMNH
45007c /M (9 B K 0B BB, A AF & 4 288.45T/if
( BB S & H144.27T/0E ) .

HEHH. NF$H288.47T/M

e H AR A, 288.4/4500=6.41%

FIE, IARETRNBERBENNESSAREN Tk,

F2-6: EAN QS XA FT4E & A

PN 5w

R4 | B8 (X) | BHEH (FRENHERN% )
4500 30 4.54%
4500 60 6.41%
4500 90 7.83%
4400 60 6.59%
4600 60 6.74%




Zhengzhou Commaodity Exchan

2. FN G 35 IR

(1) BAFRE

IANBERXPNZRIA—FREFXRPN (5N
) M—FEEERPR (ERTRN) . EEXBNELH
= BRI, K77 A RF S LB R .

(2) ERA=

MBERAERATHESEAKIEBRIZUE, BRHEHE
ERNEFE, T UEREA B REPURR

(3) &SR

FIANRBRPNNEANE (SR ) 2IAFHH NN
MIF €2 M, YTHNENTFREEXBNNTRNEZE
i, BEXBRIHAAKRRSHR.

B BRBITRN, EHHNE LKIEEARBIL XM
MEMRFE, HAMBRANTRY, HHHNE TEIR
EABERBRARFE, IATBEIPESHR. Rz, X
ARBRINFKBERA, AHHMERE LXK TR, X7
ERA—NT R ENEERFIE 2R KA.

5URERPER, JPENNESTIERLER
AN, —PRERBREGUMEN LGS BRFE, —4
EERNTRNBEXAFNEHNFE (REERZHMK
X),

o o BFERAIEL N SRES F R

t TR

EAER. MMEHAERE, BAETHE

~, e -
O ¥4
ey .
N e s
i, ’
., X I
N FER

l; R '\_ : K1 K25 ,B i ﬁﬁqfﬂ?ﬁ

Y|

== NG (K2)
----- ENBBHR (K1)
EAERER

B2-4: EANEHXMREBINHES

BRSEER=FKk (BXK) TME+ (-) TAXMH
LEHNFI&

HIEHE, THMR LR THRELIRS FHAH
%, PRZTMRAES,

123 & F#E RN XANFTRH H46007T/MHIFE KNS
AN A 4400TT/MEFE R IR, X HRFI£1707T/iE, FHH
B, FRESHATR AR EXEI43007T/ME

BRI B S=TNHB-FALME.: 44007T/ME -
43007T/ME=1007/Mf ( & AU )

FRAM=-BHRENTNBS-NHEXH . 1007 /M -
1707t/ =—707T/M

BS5¥ . 46007T/MH+1707T/M=47707T/1




B 7 B2 32 B3 PR

Zhengzhou Commodity Exchange

44007t/Mk—1707T/Mi=42307T/Mf

FREV AR R T 42305T/M 5 & F 47707/ B KA BB
REASEF; ROV NIEIEAL2307T/M 5 47707T/M 2 (8 B K
AEBRAESR,

EIE, FEANNAEBRENMRNBNR SN TR,

F2-7. Bt EEANTH XASFNNET
RE GRES

DHEZH INFRT

4200 | 200 ( BERRHIRFTAX ) -170 30
4300 | 100 ( BERRHIRFTAX ) -170 -70
4400 0 ( KT ) -170 -170
4500 0 ( KF7X) -170 -170
4600 0 ( KF71X) -170 -170
4700 | 100 ( FHKHTX) -170 -70
4800 | 200 ( FBHRHRFTAX ) -170 30
(4) ES5HS

LR : RARBRANEL KANE IR L7 a9
MNEdb. FEDTHEBWNT R HIAKFEES, HNXTHS
BF, MNELTTRBERR, BHAERFLR.

R THNMEESEEEIR S FEHINILRR/N,
RAEERSRTEHRK,

(5) HH5TE

o o BFERAIEL N SRES F R

DN

TMBERE, REEWHA TR ERES HI Ek
HTHRE, BXARBERENKEA @A, FTUERX
A TEE N EADURES

ERZKEE, IANEXRMERANH S EE. XAEE
REBENERX S, HATHENERNE, KEEEM,

(6) A&HA

AIANBRES, IAREREEREHBHAEEHN
Flex .,

24, BRI EMIEIS00T/ME, RIESEHE5%, —&
REXABERAN, HPFEHINNFTRMN H46007T/IEF]
BTN 544007/, RIVFREVVIEENE20%, T
REEFIZES%, HRHAAH0KR, Pk WEANF £ 4120.37T
Jlois

B NFEH120.37T/ME

4 ALLE Y . 120.3/4500=2.67%

HpTRMERAES S AUNENTR:
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Zhengzhou Commodity Exchange

£2-8: RALHXMAR 0944 24454 b A

ARMK, FRNK, B8 (X)) BEeRed

4400 4600 30 2.67%
4400 4600 60 4.46%
4400 4600 90 5.84%
4300 4700 60 2.94%

MRPTES, BiR L AR EHEE S BRI
MmiEE; XARBEXRBOTRNERBER, AHNFH
EHAR-

=, FHpERE




Zhengzhou Commaodity Exchan

=. XPRES

(—)ERERANES

1A

SEHERKANS IR (HREDN) , MATERE
BKEAPUR RS AR B AR AN KR T & H.

2.{# FzhHL

BRAZFEFERNDNBERLT, FutEHRS HIRE
Ay LK, ERBARFNRMERTEMKE, TURHE
AR, 5 FACSKRR

3. BT

MRTHMAE LK, BHRENETAN, ZHEKRKH
NEBIENPZL, SRFANSLLTHENR; WRM
Lt T B, MHARITARTN, EHENSAENYS
7, EHMERBRALRE T US> SRIEE.

ZRBHSRAZINGHNDSREERFI BN, SH]
BEFREYI AR T BRI Ko AN DB RTINS H5
MMt zE, RAFEARKBANNERFSEAN, &K
FER—EMN.

ZAEKBHNBSTERRIANFNONMIEREEZLEE
BRI F &

oo DNERBIEIREEF M

. BB

7| EERE. m LRSS, RS E 7
HEAES s

P --------------------------------

0 /ff”‘

B K5 i

------ BRI
BN ok
—— & RERHT

B3-1: &AARMRAESINNE T

BSEER = XA (EEL ) g - NF&

ROPTHNMETHREIRSFEHESHES, BAZFSH
FE

125, ${&FEBEA400TT/MFFE AEHRREAL L, LW
1@ B 4 478U A 45007T /0 B B ok EAAY,  WERAR FI €997t/
M, S9IEIHEARS, ARAVERELATARAKEI46007T/1E,

FHREIDUBLY R S . 45007T/1f-46007T/Mf=—1007T/IH

HATX & = . 460037T/Mf—44007T/Mi=2007T/Mf

BS5=HRBS+HPNEBEAR S +INFIEBA ; 2007T/IE-
1007t/ +997t/Mfi = 1997t/

BSEES . 440070/ME-997T/ME=43017T/Mf

B ER BTN AR R T 4301 /MR, EHBERANAES
#; &F4301/MER, &HERPNAEHRT ., FIE, 25




MM ERZ B

Zhengzhou Commodity Exchange

X AR R MBI A SN T &
£3-1: B MaEREmaS R & LA RARASR T

) WHES WUENES RNESKA EISES

4100 -300 | O (REZ) 99 -201
4200 -200 | O (RFEZY) 99 -101
4300 -100 | 0 ( RFEZY) 99 =
4400 0 0 (REH) 99 99
4500 100 | 0 (KREL) 99 199
4600 200 |-100 (FB4Y) 99 199
4700 300 |-200 (fB4y) 99 199
4800 400 |-300 (B4Y) 99 199
4. R R

e HWmHMELiKE, SEHAFKRBAEEMT RFH
SN, BEARNIFAENRA; M ERBEEDTK, RNEA%F
SBEZ9T] DURANSE H BB EIAURES

RA: HHHME TERE, SEHAFRPNRENIRN
R SR BB RRI

5. L5 H 2

]!

ETHEBTREENE, AET —REHATERE

° o BFEHAREIGRES F

RS, O] IXE AR R .

@7

BRI TR R AR IR 7 & X Jo v K 1R B T sk ik
F, AN EROEER/DN (K) , TUERRERER
IN(K) BRI

6.9 4x i

& HERANA G RIS A HPURF € 0 EHH RRIE
£, REEBRAONFFTHIRNEEN, ERAGNTESS
RAETFHRERIES.

126 FRAVEALIERIE SIRAE 5% RIRIREYEHEEILE
1484500 ( JT/ME ) , #RAPIKENE20%, TR FE5%,
SEH BTN 460070/, BRHEIG0R, NFILER
i A1027T/i,

FEE&HA: 102+4500 x 5%—-102=2257T/if

A& ALK, 225/4500=5%

FEB BTN & LERPNA SO 0%
wE&HREAMER, WEIMNTE.




MM ERZ B

Zhengzhou Commodity Exchange

R3-2: QBEEFAAFMRASGRRRA EFFTEER

EHBERINES

TR B DG ON BARAEHH
4400 60 198 5.00%
4500 60 144 5.00%
4600 60 102 5.00%
4500 30 102 5.00%
4500 90 176 5.00%

(D)BREBRPNES
1. A J B

SEHERANS SRR (BREA), HATERE
BREARURES . ARV S A BRI S LR T & XK.

2.4 2L

BRAEEZHANYAERLT, TutEHASHIRE
T, BHRBAEMRGMENER TEMEKE, TUSRHE
BRHARX, (A AKEE .

3. 285t

MRH BN TR, BIHR I TR, SHHERBNEK
BARm (AR ) ML, SR/HBORM (Hi5F) =Lk
STHEXHR; MBHHNE LK, FHRBENEARTN,
BRHNAREASR, THNBRBNARET MRS

° o BFEHAREIGRES F

1R o
RS RAZ BN SREERFSEAN, 7
BEAREYI AR LK TY K. RARRNAGRHYINES BB
TRz E, ZAFEAZRRKBEAMERFEBLN, &K
MiER—Em.
ZHERBNARSFELFTRERMN (HKR) HNE
bR HBRIINARF £

- ESUBBL

| EME. WEMROATIRE S, EREIARMOERN
o S

A3-2. &t A%IRELF P EA

BSHER = ZHARN (HARE49) Mg+ NF £

HROTHNE ERKBERSFEHEIRS, RAEFNSR
K

B127. H{AFEASOOT/MFFH BRAHEATL, Ll
HHE 25 A 4 1784 5 44007T/ME A9 B BREAAY, BN A &




MM ERZ B

Zhengzhou Commodity Exchange

997t/ , HAAREIHARS, AREVEATIINMAREREI43007T/ME,

HINBLAR S 43007T/M-44007T/ME=—1007C/0E

Hit%R &S . 45007T/M-43007T/M =200/

BS=HRERS+HRNBARS+IFI WA 2007/ -
1007T/1E +99 7T /Mg =199 7T/Mf

BSEER. 45007T/M+997T/Mf=4599 7T/l

FREVER R N AR R F 4599t /i, & HBERMNASR
#; BT45997T/MiR, & HXEBEHRBNEE SR,

1R, FEANNARPEMENHANA SN TR

£3-3: amMENRT RS AR MLLSINE T

HIE apeme MREAES RASKA ZHEERS
g _ .

4200 300 |-200 (FB4Y) 99 199

4300 200 |-100 (FB4Y) 99 199

4400 100 0 (REA) 99 199

4500 0 0 (REZA) 99 99

4600 | -100 | O (KRE4) 99 =1

4700 | -200 | O (KRE4) 99 =104
4.4k 5 R

e HHHMIETERA, THAFRRBEIT F
FWA, RETIROEZHNE; SREIK, RmOVENE

° o BFEHAREIGRES F

RBL] PURAN ST B BN

RS HhME RN, SHOFRANRE LN
AR S AR B RRP.

5.1 Pl J5 ik

DB

ETHEBEREENE, MBAET—BREHRNSHR
FARRTRRET, o s A SRS,

@k

BB BTN R AR PR R 7 & X J5 T B R Y TR Sk ik
B, MR TH®RAOBER/N (K), TNERRERER
MK BBEBREIMR.

6.%9¢ 4 i i

& HERANA A RIS A EPF €0 EHARRIE
£, REBUBRAONFSETHNEEN, FHAGHESS
AETHERIES.

f5128: HREVEAMRIESIFAERNS%, RIRIRE GRS
N #&45007T/ME, FREGEFNER20%, ERBEFIRS%, XNE
BRI ATAUY B 44007/, BRHA60K, MAEERM K
98.67T/Mi

#E&HA: 98.6+4500 x 5%-98.6=2257T/IH

T& L ALLE, 225/4500=5%

FHE, REAHAFTIRN A& LB S AF




MM ERZ B

Zhengzhou Commodity Exchange

EMREESHBEAHER, WENTE:
£3-4: QBE AL SN HA FE T LR

ERBERANAE

2 | B AUF £ TR BREHH
4400 60 98.6 5.00%
4500 60 144.4 5.00%
4600 60 201.1 5.00%
4500 30 102.4 5.00%
4500 90 176.2 5.00%

(E)NFRIPEEREBNAS

1A B

SEHIRR(AT B 20) 5 RNERKIAGRL T RiP P E K
A& K.

2 {# Fsh AL

BRAEFAGHZEALT, BORAYNELRAR
B, HENTOYMERE, ENERENE TR AR
ENBRARNAFEOFAZAIT 0 “RE" -

3.7 T

HMpMiE LK, EHAEEEASHR, EXANE
AN EF, TEXFHEEANTR. AHHMETE

68

° o BFEHAREIGRES F

B, SHHMIBEEANRT, IANBERANBHANF, 46
FERFNRARSANBIREIANERARONI £,

™ ERIPIEBSKHIR

| EAMES. MRS DN, FEMER
“‘-.H 4RI EIRHA T REA i 2E

— {RIP R AR

B3-3: R AKRPRAGFNNES

BSEHR KL EEANMEIN LR XERBNN
A&, PERTHNBETHRBIBRSTHSHE, REED
BF#EX,

BSEH S = REBAREANNE - EABKINEA
FIRFI &

$129. {HABEAS00T/MMNAFFE AR EATLIH?
INBERH. TR 460070/ B KHAN, FHNFIE
10270/, HAAREIHARY, #RAVHEAGHAAR K EI48007T/E

AT R S ;. 48007T/Mi—46007T/Md=2007T/Mf

HAteR = . 45007T/ME—48007T/Mf=—3007C/Mf

BBRF=HRRS+HRTRRS-NF &I H . -3007T



MM ERZ B

/M +2007T/Mf —1027T/Mf =—2027T /i
BSYE = . 45007T/M-1027T/Mi=43987T/M
R ER RIS T4398 /MR, RIPUBHRBNAES
]; KF43987T/MEiRs, RIPMBEKRINAESRT,
I, FHN N ARBEMENSBANER SN TR,
£3-5: GERPEAREIRESHHES
FRASEA TR

B BERES BRARAS SHeMH RTHRS

4200 300 0 ( ®RfTHX) 102 198
4300 200 0 ( ®RfTHX) 102 98
4400 100 0 ( ®RfTHX) 102 LD
4500 0 0 ( ®RfTHX) 102 -102
4600 -100 | O (&fFH) 102 -202
4700 -200 | 100 ( $5#) 102 -202
4800 -300 | 200 (5% ) 102 -202
4.k R R

e HHAEME LKA, RABRPARBEFI T DU
HEEREEANSHR, ARREHEME TRAEROE
FN=.

R RANFBRBAPR AN 2R AR D T HER
o INBHKPLGHAT “RIE™ HRATHNRSE.

° o BFEHAREIGRES F

5. L 5 3%

DB

MHES—RIBEL, RATHTRIEMRAN, o
I P A SR

@A &%

— M B EATEERBNHT R, FIREX
TEHRRBENTEAR, EFEARARNREHN, W EKiER
X, TROERREEOBKAN, DBRENFSIH., MR
FEMNPRSLEARARENKERIP, TUERFESR
FREAA

6. 9% 4x i

ZEERBNAS S ASERHERNPRRIESTEIAN
BERPF €, AeLHBARERES. SEEXAERIAN
AERRZ, ZRBITITLERIR,

$130. #&#FEAE4500TT/MEMN AL FFH AR S A= LIHF
ENHERBH. TR A4600TT/ME A EKERR, [HHRFIE
1027T/M

BEE&HH: 4500 x 5%+102=3277T/Mf

#H& HAK, 327/4500=7.27%

EHE, FREFRNFAEZCRARP M ERANA S HIE
BRFSMRIES S AR T&:




MM ERZ B

Zhengzhou Commodity Exchange

£3-6: AR WA RRAES G A 2T E R

RIPEBERIVAS BERERNF S
TR BRE RESAHE 2rsesm (FRRNE%)
4400 60 198 9.4% 2.19%
4500 60 144 8.2% 3.21%
4600 60 102 7.27% 4.47%
4500 30 102 7.27% 2.28%
4500 90 176 8.91% 3.92%

RIPMBERPNAES S INERPRE U EAER. B
MERTUFE, RIPHERBANAENAESEA, KTE
BEXNBRPINNES (A ) SH.

(M)RIPEBREREIRAES

1 EEA 5

KN FEIREA) S IANBBRAPAA T RIPH BB
A SR,

2. HzhHL

BRAFF/HERHE AT, FRPMETIHRE, o
DAGE iz R . HEMNARAME R, R RE % LK
M. IANBRBNAFAENROSLIT M “KR

° o BFEHAREIGRES F

3. & T

Mg Lk, IANBESART, IANFERHN
M3, AEMERARPRRTHNRIREIANERANN
NF€; HPMHTHNBETER, IANHPREASR, EXA
MEKBNET, RETHREHSREL.

al RIPIEBRRHAR
7| wRER. EARORETRRR, RUNAR .
W R ER R EE LKA AR t

0 s - -
KR IR

.
-

— RIPHE RS

H3—4. FF AR AESFNNE T

BSFER/ANIANBAESLOMNMRINLEIANERRHN
NF &, PEHTHMBLHEIRSTEHELALS, REAEM
BA#E,

BSHER = IANHREHNMNE + F&

BI31: RAFAEAS0T/MNIFE BREMR ALK,
EINHEBEAG, AN H44007T/M BRI, FHFI&




MM ERZ B

Zhengzhou Commodity Exchange

997t/ , HAAREIHARS, AREVEATIINMAREREI43007T/ME,
BTN &S . 44007T/ME-43007T/ME=1007T/ME
15 % = ; 43007T/Mf-45007T/Mf =-2007T/f
BRA=HERS+ NIRRT -NFA €I H . -2007T
/Wi +1007T/Mf —99 7T /M = — 199 7T/MilE
B 5= 45007T/0f+997T/1f=4599 7T/
FRESHA RN AR B F4699 /MR, RIPHBHRANAESR
F; RF45997T/ERS, RIPMBHRIINAE S
B2, BHAEHENBNEMNESRSINTR:
£3-7: aBRPRARRMASINNET

HRORES RASMH RH%ES

4200 | -300 | 200 (474X) 99 -199
4300 | -200 | 100 (474X) 99 -199
4400 | -100 | O ( &RfT#X) 99 -199
4500 0 0 (RFTN) 99 -99
4600 100 | O (&) 99 1

4700 200 | O (&RfTX) 99 101
4800 300 | O(RfTIX) 99 201

4 A SRR

e HEEME TERE, RABBRBABERFI T DU

° o BFEHAREIGRES F

MENRABREANSIHR, EREBAEMNE LRIERRF
&

BRE. IANBREFTIMAORFSRERDTHER
F, RANBRBLGHT “RE” HREBHRS.

5. WAL 75 2

DN

miHEd—BRIAEY, NS ERTEMRAR, o
It P A SR

27k

—REFEEMFEERBGET “RE” , HIREXT
THRIEENTMEBAE, EFEARNEEHN. HHRER
K, TSR EENBRAN, MBREAFEZE., R
FENHRZLAARABRENNRRF, TUEZFTES
BRHEAIY

6. %84 H

ZAERBNEES S BERBEIANGARERRIESTER
BARmMEF €, ReSBRBEE. SEEIAFRANA
REE, ZRBATITLEER.

f32. |FEEEAS00T/MN A ARRAREAS L,
KNBEIG0K, TR H44007T/M AU BRI, A AF
£997T/M

FEE&HA: 4500 x 5%+99=324 7T/




M RIZ B PR

Zhengzhou Commodity Exchange

A& G AR, 324/4500=7.19%

FE, ARTRNMAIANRPEERARAGHE
RAF EFRIES S AR TR&:
£3-8: OBREPEARARASHELRA 25T ER

RIPHER A S & ENF &
TR BRY RReHE 2nesm  (FREINES)
4400 60 99 7.19% 4.4%
4500 60 144.4 8.21% 3.2%
4600 60 201.1 9.47% 2.27%
4500 30 102.4 7.26% 2.27%
4500 90 176.2 8.92% 3.91%

RPHEZRINAES SINERPNE A EAR. B
MERTUEE, RIPHEXBINEASNASERRTER
INEFPROA S (RF€) A
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