-3 19] 6% 52 5 We 01Ol 5545 v

= B

AMTEHRR GATH, RPHARR 7 LEANN B =N, %
PR, RS II KA, RE (BB RS IR
SR E) (LB R iEMens5HEHE M%) (L
BN R G TR R 7 A& ST %) Ll 7 K
sl TR EN LB R iR R TAEENEI(L
BHR RGP ERERKRIKFEE %) FAEHTAER
Afew X ZA XN LB RS (ULTEAERZ P ) k%,
BaR (BEHRAAAFMERRATA2R) | FRKRSE
F (BEFHIFRELS 5FWFENRARELELS5F) | Fob
B LA P T R BB B o R 5 BT R AR T KR A
BAA 2R 5 LI 09 7 U 3 A 3 v AT R A

F—F WEMiREEX

0 BN RS G H A AN B HAG R S AR 2K 5 T A
HRAN, FEHEREL. K. &, NeEdF L5800,
HETRBEARRG . L HHE . NGE A RTRAFHEKEL
TAejE, 7 IF BRI L %

FP R UARYEE YR ENER, 2WIFE & WK

o1-



NpEE . N EH S AZEIMEFES, FHRAEZES S
MK 5 o

s /NS

LR /NI S AN %F%%%%%%%ﬁﬁﬂR%A%%ﬁw
WHE, N EEG LR, afE24 5. g%,
W4 R4, BPEYETSE, RRERFEFE DA, %
Hl AL & fr R FE, LR F iR ES, RELHF
I & o

(—) A4 E

HAHERBECESELRRTUT @ :
R N 58 B

2. IMHEEHE;

3. AN 22 | 2

4. MR HHE DGR K

5%&%&%@\M@%ﬁ%%o

(=) RIaF 2k 4RAE

EPH5EHRK G, IRAE 20, BARKELS5HF
FERPAT R T b 5 te, WARHEELRT:
LB R A A IR
2. BPATR (B ) N,
3. KPP FaRERE;
4. AT PR EREF,
(=) ZEREA
I RV FZRN Y LFEF MR LZNIREE . FRK

[E—

[E—

.



ZFATR (B#) . BAZHE N % L5

2. R YR E AR B A B G AT I

3. AR G TR LS E RN EMBEAR RRES;

4. R Z A ENEMBEAR R R ES

AT ANAGRL S S B NE 2R mIRREL ST 5%
ZRN HFER, FE 20BN F LA R SR
B, HFHERARRRES, BRI LGFRITE,

—. AR ARSR. BIMFRIEERLS5E

(—) % Al A2

Br % LA A By AR B AR e B B S AR & A
KEE, R GHRK . IR G T8, NeEHE L5+ E
AR, REHAR LS FRITE,

(=) HRERAE

1. B E AR B Ay 3B R G AT 1

2. HRR G Fr AL 4Bk iy R R G

3. WER 7 i E N AR RAVES

=. ¥R

BAMOR J7 S2AT I Y M E

K55 R 5 T 3L 5 9 2 T AR 7 R, &
PR Y R E Y X T R G Al R B B A& Ay
ARGAN . K4 WERA R A Z A FirE,

. FriE S BR

W ANE SR EIMERELS 5 HFE BB SRR
Wy, NUYmX G HiE. #RAean. BIARKELSE

_3-



HWF L SES, FRAR G AL HENBEARZRMR, X7
BT o LT BB R I AF 2R HIMFRELLS
5B MWk HER R, T ULE R Z B B g T @A S AR,
PREELERER, TURAENHTAE 2R FAMFRE
f5-52 . o A TE AL R T AL S AR

i
1
Kl
N
=
R
e
=

—. X51EL%

R 5 Fiad Aa AR R84 BH A R Z e i
oAt A5 A o TR A48 A LA Ao Sz B 2386 & &2 & U 8 3 4 (FOK )
oL B R R 4454 B 34 (FAK) A48 A B 15,

—. BAEMEEE

(—) &%

B A G A A W MR B (R R B 4 UAR R R

EAr, XTI B e agARIEN: “REANES
At ad, R ARERNHRGAZAEHCELE —EHE
ZEME ARG HERE., BRBERG I ATLA" .

BN A AR i N AR e R E LR S
Fir 8 %0,

(=) &4¥ga

MBRAEH LT T 5, R FrEENK % B ARE AT
A XA E (WAL XAR) , EEFATRMNENIREA,

_4-



FME E—xZ BATE, S EEEZAMFATRN AR E
4.

ELTHHREGATRERL G EWMM IR A A R4
BN TR G NSRS RS RaEW, EEAHEEN
MRS E, BET X5 BH#H LW A G 24 fode i 20k
Mo

=. X5HE

B 77 o 6] 5 A o 4 &8 5 BB — 2, A B 4F 9:00-11:30,
T 4F 13:30-15:00 028 5 Fir # 7€ oy At b o]

M. HARain

FEHBRAT SR EAERELLES S5 HFE P T UK
G A AT . 8N B A T A

1. 18t oh a6 3 58 B R 230 Al B4 4

2. WMER N BAEA A ARE, TEMNFEEZT @
F 4
3. [l —EAA 2 g A Bt T B R R LR T 60 £
4. MW EAEEFEMBE, THEEN;
5. WIMENAKFHKKRERNSE, TEZEN;
6. IMAEARMEIMZNTETR G A E W R K E &
W, TEZEN. RIPAENRKFEFZINEZTAERL T FTE W
i o o A

MG AE e RSN BRE LS 5 HAF S P A R G 3t
B PHATHREIE, A ERE P R a0 308 & B W e

o



E=F TR FiERE

—. ZEMITIUELLIE

(—) 474 ¥ 3 i1

R EFFAUER LB 1530 WAL HE P, 27
5 R AABES TN H RARZATREIE . RFF .

ERMMEFTTUARMEME—KZ HANRX F o EET
R & . 2 3RS RAFBESFNRE RERZATRE F;
BB H YR DU 15:30 Z W B R 7 & P o . 2 RS R G A
BN H R AR ZATHEIE ., HFHE.
(=) ITRE B4R
FARBATE, B () HIACE F7 AT AN A 2 S AR DL AT Y
W% (2) #a, &K () B S 7 84T A 2 LA BLAR
W () #F46, TANRFELE.

— BB R M I AAT AR B B A, 4 R RE A A —
B R E M

(=) TR

RAM B WATRE IF, A HATHES P RR N RE,
XL 5 E 3 UG R AT ST Wi, R4 A
BRI MBS RRSFRASESAFNRS R AR NAT
BT B E, A E 0K G AR B A A,

(w9 ) BT



Bl B A ERT, XoRTEALE B A B AT B I F
MXTARE B R A A EENA L EFY RN FER oM E TR
3, R FemE kT,

(&) FTARERAT

TR AATHH F B AL B, AR E 7 R X AT AR
A BFRAUR BTG EER, RA% B ALY AR
M k4 52 7 AT AT, B E R T,

. T FHCLEF F5 AT RS

2. RABMA RS R R ER UM E LF4E N AL EH
A&, AN A% 1;

3. DAMAIACE kA B IR A HIAUAT A B F B B9 R B 0 Al IR

FIbRIEIIE = ke BERUSIREWE, NERFHHG;

4.%%%ﬁﬁ,ﬁiﬁaﬁ%%,u?/ﬁﬁﬁﬁi%ﬁ,
FEF A B A IS Sk Fr b, I B R AR E LB E
B AHARAT A B IE B

2. BXEARKEN2TF, XFFLENI3F, 5
AREEERSF, WXFIFEA 3 FZFTFHFLFHRRS F,

F—: ARFTHELALEFHEATHN . wE 1 PR

A 120w kTR RS T



F=F: AM27-13=2 2 1, #WEERARIW 1, A
Pl ER 2, Hg R TP E Y 1, w2 Frw,
B2 e Jr ol R 5 4R

F=0, AA 13+5=2 3, RFEKRHK 3 AL EITE5 R 3
F 2y RIS, HIREIEA 1323 91 4, 51 &R 7
w3 BT,
E 3 5tk % &R R F 7



FWF, BT A, BT RANEE 28R, Bk
REFHRER T —AMLE E, BAE 3, AFREFH, B4
AT HIEE S F U TRATAES, ZI &I 10/5=2, Bt
2R 4 iR,

A 4 AT B AT 55 R

\
=0

o
(R—

O ®

(7<) BRFFE 8 s
R AE 2R IR EZL S G ZME P L E A
HE — 2 7 45T B — HACE 29 B X AU o AT o e



RS BN CE TR, HFitARRE, B HIE
8] A -

1. R HA: FHH 15:30 77 ;

2. XM B HAE—R 7 BRZEFME|HE 1530
Hl o

AT R BT 2 G T — B ACE 2 B X e
R G B4 B 45 SR 3AT B o xbob o B0 R DA O B B A
T st

(L) A (BY) BRRHFE BT+

W7 (327 ) AT L F g E ] — 2 7 4 TATAL (B 4)
TRAFHY B B 52 Fr R BEAT XA P4, T LR E A HE — R 5 %
ﬂTﬁﬁ(@%)%%%%%ﬁA%% T R R R AT Ao

, AR EARITAAN (Bh) RENWHRFELE, Wi
%MﬁE%%%A Py, P ARKE, AR IFEE AN

1 WA B8 E 15:30 775

2. XM B HAE—R 7 BRZEFMEHE 15:30
Hl o

. ITHEA AR

(—) FF ZHARA T 5K

AR 3K J7 2 sAT A WA I, 0¥ R 4 B 2 o R A R 5 R
A EK, HRAASR . BARKRELSE5H . %%#ﬁﬂ%
BUKREE PN TSNS, FafEml, HRAsaR.
WNRHREL S5 H %%?ﬁﬂ%?%%x%F%ﬁﬂﬁmo

-10 -



AT EEE, IR AE 2R, BARHRELSEH B
SENHABERE P AL REN T L 5/HE. BRAFELR. IR
SRERE RS G BN FNHA R Y X B P ATAUE A B 3 4
RERBA, AR AL, MYREE P R EHTHE T4
AR, TR a# AN BT R RE )T

(=) 47 F4An

MEANE LR, FAEREES 54 AT EEL
MREI BT — X5 HEE R XA B E 1530 7, # & FAAARE
SHATNE, BaMERELE, BIRARE LB ORANE
PR AEE . ERMBATREIFERRERFAARE TR,
REBEE M HIAL MG KM ERFREETH,

HTLZREETRESTRGE S, B AE SR I
T R N I N | R s i ) W o = I /AT
B BAREHREL LSS H . AR AN R Y A B AT 5% 4
GRAMNE, EXGIEZK P & RN 4 ., &5 & EHRE
ARKANEFN, BaRLRERHEANE 2R, HIMEHRE
K554 REE A, AT MIMrEN BT AR SR 5
WRBEL S 54, RURBOARKLMNEFN, £R4F 2t
AN LA BB A

(=) 47B0P FH R

MRANB LR FAEREES5H | FAFNMIA N L E
5 E P AT, A EATRI & M E AR LR T 1 AU XL
%o

-11 -



AWK @MNEARNEF, MRAFE 27, HAFREL
Z 54 AP NHA R SARYE 5 B P AT L R & Fr b
FANAE, REFFHATHBATRAIFRE

MR ANE 4R FANEREES G F 5PN AT
FME AR B EAE RN BN RES &5, EVBIBA
EEN D R

()il & 5 IRS 2 A BRILIN T ARG 7 ARE P 3 AT
AW RF P IE

2 B RE R GBI TN IS R G & 3R AT
Hig, MFEHiFE. P, PRAF LR BAERELS5HT
MBS R RS RARE P EZATREIF., BHFFIE, JAATN
AT R AT N RS RARE P RATREE . HFH
o

MR AFA SR BHIMRKELS EHRITL ARES RAIIR
SENVAARL FANRES RARE P RATR R IE . K iE
Bf, B YRR E R P AR, BHOE AR, BN
b FETRENEFROMAXEE, BV RATIS R . B
REXS G4 BT NHMIEA 2B EERAF R T EEE
B2 iR RAE . TN RSE R4

(&) A3 Hn4R B2

MRAAZMEME =R HHAR, WRAT L. FMF
RELSEH  FNAFINHL LA E 3G, AEREL LS
FR, REZFWREHEE, 22LE 3 HMRFL,

(%) BB B E P EHTRAHFILEE

-12 -



MR E| B EER, G a#AT 8 AT RA 83, HeA
Ao R . BARKREL S S5 FAF MM LRBEE P L F
B X AR ot 45 EA R SE AR B A B AR SAT AR I | R (B A Y A
AR T I, R RIE, TARER,

MR AFES R BAERELS5H . FAF AN L
BE &P AR AT AR 7 IR W B E R . B B R S E N
S5RENKERKRER, EPXXZ B A EREL -5
By, TR NATR R R FEE, HRAF LR, FAERE
D552 B P NN B Y 3t B P AR B Fr 0

BYHMRAT SR HABEHRELSE5H . BAFMNHT
EMEXRRYRE, ELBER LRI IRFHES T LA T
PLE R EMIAERATA, SRR B, B
SR BENERELSEH | BAPMHTERARRASES
BEPHEE, A—REFHTERE, URGEE,

=. iTiEtE. AN E L EIRF

(—) 3314 B

FEHE, MAMB L RELATNEIE. HFHIF; =B
BT LR AT B 3E, LR B3 Wi W iF B E O &8 7 B &

(=) 28

B M E L E, AR E RS TRZATHEIE . &K
i, HIEHE X 7 EEATE 153077, &/ T UEIXR
2 % P 3 e AT IR T B A& 5 550 A HLAG 7 DR 355 4
M4 RGRRATHH B FHE, HEHEE S ARE R 5 H

I

>

I

N

X
a2

-13 -



NERR FEMRRELSEHFTUEHEEARL S ARS R HER
ARBEHFEE (SHE) o

(=) ATARA IR

R, T EFTATRHEE, K Z Prag AT 7 X 7 #
WA

A2 H Z|HH
(& KB (& KB ACF IR XA )

RERGEP UL TR | RERGFE P mUEL DR
E—F | WATRW . WEREH BT, | 7740, &I iE. % B4R I
M HAMAE F. B HAAE.

B A R i by o g | UERRRA RARIMATR (4
(S HE) HiE, 42 E % et HE) . BF (SHE) FiF, %
Vi, R EETAE, Rt | BRAMENF, MERITAE,
MERERLXRFCEN, 5 2R xw e ER L R0 E
REGRLEMERERSOR | o0 gm0 o B

EAE
SHENHE,

H
I
N

X 4 A AT B 3 ATALSR B 3
AL,

L% A AR E M E AT EE ), T
B % AU2008 HAte &4 THIM &4 2| 1 B 24 B 249 283
TI%, WA Y 285 To/E. RE AR T

WAL &2 O
AU2008C284 10
AU2008P284 10
5 AU2008C284 #F &, M X H ZAABELHIFWT
RS WAL &2 HiEE TALE RN

AU2008C284 & g4

AU2008C284 TR G4

1 2

2 3

5 AU2008C284 #F &, M2 AL A AT X HIFHWT .
-14 -




#AE Ji3k

il

31058 &2 HA i
7

AU2008C284 TR 2R

AU2008C284 4 & 2R

1

2

R B & P WAL N BT U AR 3 F
TR EE, EALEUBARIN 2 FRFEE, BAEL AR
5 RGN AFHFIFE, RERELARFZARZNTF
IREE (HTREL1FHE, ERATRLF) . FHE
AU2008C284 TR &~ Hrfr, R RAAABHIATH oD F AL
Xt F AU2008P284, BT 77 R AR HIFW T .

B IR H i & e 775
1 AU2008P284 1 T e
2 AU2008P284 4 1TARL 84
xtF AU2008P284, Eito R RERAFERLHFWT .
B IR H i & e 775
1 AU2008P284 2 1T =Mk
2 AU2008P284 1 T 2k
RGPt & P A BT e AR 4 FAT

i

WEE, HALEURARIN | FRFFE, BRALES A
A 1 F. 2 FARFIE, £ F i AU2008P284 F| 4 74
AH2F, B THNEENALER, B ZRAAHAL 2 F
R H#AT B SIATIALHE

M. EEEE

(—) PHEAREY “F47 Fo “FrE”

R o ik B — LR TR B ENE P R aHATHRE,
B P RZATHEEE, MANATRBEEE Rk F P47 3 P,
CEAT Ao CPHET TR R EREZKATREIE, mRE L HIEAT
MR EATEPETHEA, BLAREELSWH AR T HE
KK o

-15 -




(=) XERAAHRATA

B PBATRE R AT, BRAE LR FRHRE
BH5EH . BAFNMYMREEXREATHREFARENFE
[, %A R R AR B

(=) 288 AR -Fe 3

PR BB RN o, BT AR, B
MR ANFE SR BARKRELES5H . BAFAMNAME 15:30 71
Tkt A N B R 5 B PR R AT, K FHIE EN & A
Y AEE, HEAFE SR, FARKRELESSHTUALSL AR
% ZARE PR ATHE F I # 3 S P A LA
BAFNRE FARE P RATREFEFRRFTFE,

() #His 5

LRI R LA ERGE, HEANAA LT ER
Zo WERXZ BHREGALREGERZN, BNERERZ H . &
WMEMEZET—X 5 0, HILEFRHE, BEAT LR FH
RALZLS G4 BTN Y K EREE P

(&) AT (JB2 ) BN S e RRBRE P A4

AR (BA) B, MIRAFALR . BAEKRELESE5H . %
PN ST ERE BEFCRAL, 5 HBAT TR X
HLE AT

(%) 2RRFAATRIFERTHCE

HT2AMSRERIWARTIERLE ., FREFE, T
EHARTNAIRF FELAIHEFCE FHEHLE 2 0 RSH

- 16 -



AEERWF T, NEEIRTAE, B EA oL HE

S

TR
h. RERSREGERE
(—) 2RBFREER

2RMHEAGE N BT, WA “LHEED” - “HK
W5 wiE” , TLER CHARL SRR THEANTE, HP =
MEBhR N BT I AT A 3 DL I AT A

E
o

LB G e RS REER

F\ t Aﬂf 3_&@ g 20174108308 25— 1804
() )L i | RRBERG @ 7 |QrEn @k @F &
SERE N x= (=0
SEAEN N
EE | RAERS ’
BAEHE b = =
2017-07-26
SIS AR N
o puy EFLRBRE N
jtF'?Eﬁ AFHERE ’ ——) © 2017-10-27
| ERULERE | s | i
e mecsEe TERERS) | |admoaisss i
HILTHL RS
o " P TR EREEE
Go 28 le BRRIEER | ppesmmex| |
[ AFRE 1 MEE  |mEmnirnsE i
[ owFEm o esA |- | —
I medes ) mar Bnent RS HY b

(=) By

B oo F R R R T T BN, AL E Xk B EE R
FIN B CHEFN BRI

L IR d “HET LI B FEE AT o A
TERHARNA 2R FHERELG LS EEMEP, Bt ks

-17 -



KA Ny B E AT KB E T (e B EH
BB T HIE ) s TR, B S RA SN “HE
A (UEA BRI E T HiE ) & R A
&7 o TREER AT WigE e AT EIET R
Ho

2. B RdE “HEIN LIAEHFFENHRERA, #
ERANERKEME CSV AN, TUEHEFANE 7 F TH
R ST AR AR

WRE FET T LUK B A F g 1 2| Excel £
4. PR E X FARS ARG
B Ao EF’m %%:1’?%@

UHED BfHEAE - SGitHEE - GiHEE (Bh) -

AFEO -> BHRESHE -> BHEE
HEZHAED:20171031 (HARZAEERNSEAZTSEER

— EEEH
EPGE: | | EeitE: | | BEIRE: | |
Wz | | W | |
— B RS
%5H (20171031
=RS 1804 SRER CTP
+E PR | | EFER
PR SRR | CEEIE | |
wlb S5 | | HE | |
.
e —————
— FACSVIH
| BIEBIRHEEST L ECSVITE
iz ]
-
|

LisHRRE SETARFTE 2011 Shanghai Futures Exchange.All rights reserved.

(=) BRAT W IFH
AT R FEREF T TR R, AT IR 3
N KO ESN WAIIE,
- 18 -



1. B g & “WE ZIATHHEEFN “BERN o EH
BATRHIEE A d, FERMNNSEH: EF &G, FRRE,
ARG, ERRE. Hohm. HEURIREHENRE
DRl

2. B AE “MEIN ZAAMNFFARERAN, HE
FNERKEH CSV RN, TUAREFANG R TH L
e S AR AR o

3. B AT “BH” T LEATR H I 3 H 2| Excel &4

4. RZWATHEER Y B A Ko

TR HEEERE

SEERER: 20171021 (REALARRNH SR RETH)
— HBFE

wPEE: | 1 EEfs | ] afiem: : EREE:| ]
weAm: ] s | ]
|
— BT ER
Z8H 20171031
285 1804 SREF cTP
CESE ] BRER
* L (TR EEIE |
SEREE| 1 SERmE |
~HEAHARE @Z 08 ~wi |
N U

— |ACSVIH
R MRS EsCsVRiE

EimNRiE T BETRETEI 2011 Shanghai Futures Exchange.all nghts reserved,

(v ) KFIBATR P IF
BB FATR EFHRER T TET &, AR FATH HEIE
Wi “BERN R “HERNT BAIEE,

-19 -



1wt e “F’” LIMFANAFREN “BHEIN
EHRHFARFEE T, FEMANSRA: ZPHG, -
R, eAORE ., BRES. HeTmURAKE,

2. A EE “HEFAN” TAHFIRNFHENRE TN
MESFNEKLF CSVAEARN X, TUARESFATFIFT
A7 S AR AR

3. @it g ST T LR BGFATACR 1 3 1 2 Excel &
o

4. RRERFATHAFR L B AR

BFATR R ERERE

RAWO -> MRS PR > RARRT e

HHTEHH: 20171031 (RERTOERPHAFRTSEHEY
— minEpE
EFPEA: | FRA: | antes: | EMEE:
HaRE: Wk |
| | ¥%B BEFEW ! BPER s0fn | EfET | Benm | | BfEmS | BREOW | EfME |9
S — . -
— ERRITI
Z8H 20171031
=0T 1804 =8BE®H cTP
WO | 1 BRER
P EfE HRE 1 “BHHE
BREE | “WERE|
mEg
I

— BRACSVES
AMRRERSE R CSVR R
=BEH

LEMETRAMEAS 2011 Shanghai Futures Exchange.All rights reserved.

FNE BHNEENSiEE

—. WHE

-20 -



A 4 B2 4 DAGE 7 94 O, 3 LA MHEF ik 4
I A

MR FETF (T ) FAR, HEFARN LT (BRI ) K
Ma; MMEF (2F) For, HEPFeRIMIB (X))
BA &, HEARBT:

MR E T (7)) FFAIE (I ) WA 2=2X N\ (ZH)
FahxFEN (ZH) HREHRKEATHI R AEAR 5 EM

MR FE T (2F) FAREK (LF) MFle=H (FN)
FaMxEE (EN) BRAARKEFNITEAK 5B

—. FE#H

ELAR KB AR LA 5 BB R

R 5 Bt 7T DAARAE W 37 1 St S AR A BEAT G A

=, HBEHERE

LHEREFRRH=-L X G OEHEREELEK2H+LE—X
S B ZRE4A-Y B R ZRIEA+Y B LR A k4 H-E—
Xz BT AR AT+Y HET+Y H AR 4 BN-Y H
MR A 4 X B+ NE-He-FaEHE,

m., &£EM

(—) EFRBERH B LM

Wi B X & B A, WK AR Black HE i e AR AL B
AN B EEN . ERMACHA Z XRER T EBMAAS 4 Y H
gEAY, TR AR 2 NFRERE, 5 P U

221 -



R ERENHATRE Eb MR AR A R ) R R T 5 7 %

1. BXEAMENENA KR, £ Y H RN BIZ R R
EWACE AN E R E DA KRG A NRE KR (riy 5t
MR L BBREEN ), R R 6 40 RA R 5 R 1% B
TR AARKEMRFY, EHZAGHRAEANE S KD E,

2. BEXAMBNEATERL, MNZHA MR E N RA W
RILB T T =

(1) EHRGHEMAGEREA A RRK, WA —HA G4
RN S &/

(2) FRA-ANEHA B ELGF R, NBIZA KK
HEAR A A A AR

(3) FAAGFHNADHAE L9 TR, KKK AR RE
AR A A d i ER 7 RS a8 ol &

(4) FERFHATHRE, WHZHABHRNEHH —K 5
HE R e,

DL & B Bl Rk E AU2101, AU2102, AU2103,
AU2104, AU2106, AU2108, AU2110, AU2112 M4 & % 3t 5
Wy AR 2. AU2108 X bz oy # A & 2 3% 20 4% 4n T 7 ik 4

TG0 —: AU2108 xf iz ey HAU A 249 4 H A R

B %% % 711 AU2108C280, AU2108C284. AU2108P288
YHARK, RIELREG KR F Ho, 0x, 03, A
01+ Oz~ O3 AT NI A 4 i KX E A -F Ak fFo, otEw
AU2108 R F| A A 29 0y [ & 50 &

-22 -



T = AU2108 f RL iy Br A A 20 % B LK

F e I8y AU2106, AU2110 Xt 5E ey AL A 4 R A — A4 A
7 R, BOE R AR R A B A ik B B B T, B AU2106
AN ELWREED R, FHRARR, LU ETEXM
AU2104, AU2112 & A 34T H T, DA KA

B =: A AGERA4 Y HHTRR

B AU2108 *t b A& 40 — K & B iy Ak 3l &,

(=) RERXHBLEHMN

F 7K B AEE A =Max (AR B H4% & 4 4 BN AT RN #
INREINAL)

F BRI E Eh=Max ([THRMBE—ARW IR EHEEN, &
INREINAL)

B, FERNEE

M AE SR BAERELS 5 H | FSF A ST
WAEHF, TAoBTHBRAR, 2EREAHAXLFRE, ZH
EARKREERATRAREE, THTERRI

(—) dErMAT A e

EEEF . ZPATRHATENGLBN GG E EEHR . #iF
R AAT A AE 3 MR AE

xR BEREEHRTEIANGEH T, #E I,

(=) WX &g HE

1. AF| 4 K 18 & 50 AU

-23 -



EREET: HAAF & AR I K203 RIg B B A A
FEELMHEZNEH, BRALTMTERE R, BEX, RIE
A KA A B A

MxBEW: TENERL, XKEEAE

2. k& Xm0 AR

HEEN:. TROKBEATRERILES,

HxREN: NeREERRIESER I,

3. & EMN G RE N B R

AREET: INKAELENHAFTEEEYN, BN A
7T 0 HACA 24 R AR BB % 3 3

fXREW: mEREAAREE, EELEEZFNEA,

(=) AR g 2

HEETR: MRAAKS, Ratkoi, H26ATH T
MXE,

xRBEW: MERIELATE, TEERFRE,

(w) ZPAaAR (B ) Ried R

L ATACR S o 81 R

ARBET: 20MH2%F, MRaxdw, AN (BEA) &
WA A ATREE, RFFELEAR R, TEB AR
(=

TR B MBATR T RIEL S0, BB AR B
I

2. I (B %) B e b A%

HEFET: TR (BA) FHERILEL S A

-4 -



MR AW WM E T4 RE TR (BS ) W RIE
b ERRARTH, BHEEASHEENRIED LEEN KB LN
S e T 2 T

3. AT RO

HEERER: TR EEIET .

MR AW BT R R BB T AE .

4. HAAE|H AR

EEEF: BTG T IR Z 8RS (BN £
EHBTSL . B ), KA R H K D R o A R 2 K

MRAEW: BFeA3 HRETE;, ZEIRARRE,

7N HFEEEM

SRAMEFRAREFME, RXE, 2AZEHS I
Fr 7% 30 WA 40 45 SCF kA i B AU X B3

2

ok

FRE Rl FiEE

—. IR E IR 5157

(—) BRI HRiEL

I BAEF F ARG R4

2. MR RARX ZRIEE, X RIE4HEEAREN T
FITH F AR

(1) MR A ALEEM AT I A AKX 5 B AR 5 &
N GRAA- (1/2) < BAUE 5

_25-



(2) BIMEAEZ NI B & A K F B+ (1/2) <5
W &N ZRIES

3. MIAURMEAELT .

F K AR =Max ( BIHE GAT RN A-Ar B9 B e & 4 45
HH, 0) xArby M6 & A 5 B AL

& BRI 1 #=Max (#7060 & A 42 H M- BAA HATH
Wrs, 0) xIFHy M6 & A& 5 $ 4L,

4. HAPBRGFRWFLAL, XHHAAAEFELS
PRAIE 4 X BRI

(=) BRI ERAZ IR

1. HARA 20 K K ARG 5 A By 0 A A0 K K S AR T8 (Ar
W A4 L —x% 5 B &&= tF ) MR,

2. WERNME = WAL L -G BEEN RN KA
%k — 2 5 B 5 AR i 3 A 4y KA AAY He B

BERNME =Max (HINAH -5 B EEN-FH R
EA LK 5 8 & E N AR A AR EAE B, HARA L
wNRHNAL)

3. mREMHMAAL—RFELEENNTET Y B RKKE
WG L, B HIAA A R E AR A 0 A A A 5 N R B L, X A
BT, S BRER S 24 N HIR AR B3z w . %
AREBMEFENF M, HH—HFNFRA AL (ERIT &K
WA F R, K7 AW A% BB AR 3 T SR AL

(=) A EFLTREH A

1. RS FR A

-26 -



2. MIMAAEAER GITRF AR R &, HRELF
A PR BB 2 LR BB 208 B T [ B oy R - 5 A e A B 20 A
i

3. BMIMFEWAIT T AT

FIAr E KRN L E+E RPN EFLE;

FlAT A KA 2 E+F RN L FHEE,

4. FroRBWEEKEEE R 7 ot (iF LW R
) o

(v9) K P HFCREHE

HRAFPHAREFESEH TR A FERENE, 44
L HANER S 5 B E RN e R B X P E
AR 80% A B (&%), AN E &M — ek
o BT E SR 60% A L (4A%), FHATX A FLER

p=h

o Sk

o

LR HABRRESFEEARGFRAA S HARE. B
PSR EEE S T ATE YN PN E T R
GRS S L F A P A RE . B YR
AL REFFIERL LS EHRTK P oS, BP EH
S5 AU T 55 B0, B2 24698 A0 o A LA 2
NS REHENBKRLLEEEERE, B ETRBRATL
BB B RS LSS B AT R A 5 B
WA RIS TR RA RN, B T H B LS EAT A
BB RS E S F I H A AR R R IR,
B i A F A R B AR Z S5 5 H B A AL B

_27 -



Y1 o k. R BTt DL IE 3 R ok Bl A E 4 L
BEANRIRE LS G 2 B A H TN RE

(&) MBFRATF o8 E

1. WA THFRZ -0, &5 FEATERATE A

(1) 2REX Gt E— AR @K P B F ZFHEE N
ek PSR S 2R TNTE, SRR ENEHR N E
i 5

(2) FeEdHREANEN;

(3) HHENZ 2R 5 st Fa 5,

(4) ARAER Z P 245 e B F DA TBAT P2 1 5

(5) H ARz 4 F ABEATF R,

2. FH A SR, HARREZLSEHE . B REN
ATAGE W B IR AR MR, & 57 P ik BE A K A2 $AT 18 AT F
o

3. BMIMR ZBATF e RN At Fic i ( LR 7 A
R 35 € 3 F1 ik ) AR A EHAT .

(%) M wH Z

R 5 BT SEAT NG B 7R JE o 42 5 FrA A B S BB, ¥ K
Al B R RBERMEFN ., RERE, P@ET. AR,
RAT I N S P — Fh s B A, DL R ARG AR R

(k) X5 RFFE

R 5 BT AT 5 WRBH o & 5 KRB 38K 5 Pl i 38 -
RHE LR, BArRELHHTIIRKRSEH . oz E
PHE—GHEE-HRAT R Z MR KB E 7 Pl Uk

-28 -



THRFHIR, ARG TR, 64, AHLrHFLB2 R,
WodF MRS E5H . oA FLBEF, FIZH NI
CRGE, AEAIERR S T AT,

Z. PINRERZ S FER

LE P R AFE 2 RMENRREELS 555 5N
RN LEFHEFE, BN AEMR G T LE5AN, B %N
MRAATHEF ML BEZHRAE 2R IFIRRELS 54
BN AP X B AT o6k A AL 3

QHMAE R AT A NN EER ( LR T
RAATHEEIE) AR,
BHR AT 2R HARRELS 53 FI PN R L) 5L
BAXEFXZAANEERRT, WETREANFEXIAT
K, BlREPEE. GNSEHRK TG, RAEFERRK Z 2
BEHARE RGN, MY TURE, s EME L, JF R
MR & B E R

FEfF 1 k TR 5 ENA K E T

-29.



BRF 4 1

T FBIIIBLER By P 4 A7 ¢ S o

TR SFERANEMBATAFENRT R, A, &
Pt a5l NN IR S 5 & AT IR SN E P 5 5 R

R 7., &
—. ITR5EZ

I H Z R, 25 e F

R, BT EINR AR ETEELT

2RFRRELLS S

IR P PR, RFAARELF 0 E R EE LT %,

* 1

TG B 290 18] ROR 8

Vg =il

FH I IR

FiEIRIE

FERUH H IRAAT R

AERNHAH 15:00 Z 7

A2 oy % BEA A IR ST
ARG G RS

AR 2 HAT BN A IR &

AEFIHAH 15:00 Z A/

52 oy % BEAM R A HRSS

Sof O R i ARG o5 AR50
LB H AU S 1 B L | SR BN AR

S R FEVIH 15:00 200 | 2o 2 5% 24
JEFIA H 8 24 5 S 5RO - A oy ity BEAN A S5

G FEUIH 15:00 200 | z g2 52 24

BT H AT BHE

FNHAH 15:30 Z 7l

52 oy % BEAM A RS
ARG s 25

2T H AT B

FWIH 15:30 207

A2 oy %y BEA A IR ST
ARG GG RS

B HATAUETR A IR R

FHAH 15:30 Z /i

A2 oy %y BEA A IR ST

Sof SOy HR i ARG GG RS
B HATBUR WA B R & o 15%% Bish b IR 55

-30 -




S L0 W55 - x%&m Bsb e M55

EFIIH 15:00 27 T o S RS RSt

T T IR AN B X 1 R 37 B 1530 2 6

—. FeREEE
AR R 2 TP IR R AT 2R FARREEL
REGEMEFFANEA PG LA FRAN X5
EMAERHR N e EX M, BRI EFCETMFRAN
WEFCEZM, 2A A RET TR TNFERA LA LR
BRI R RIK P RE K P,
®2 BHERRCHEHAT

AN EREREANE A | Re a4k A NS — A
BAHR (F, %) BHE (F, Bih)
EMRAT LR , EHI AT LA . X
g %%5% w7 S %%5% w7
6000 6000 1800 1800

=. §4980
M RAT LR HAERELLESEHFREFTUENA
MR A4 TR e Mg K e A AR, Xt
[ — A4 2 By 8 A Bt A 1B I B AR T 60 b, U E —EIA A
B EZMZNTET TR TNZH, THEN
K3 B HIRE RN A K S B

BT (BN Ju/M) hE (B Ju/m)
FHR 24 <1000 Max CHEHRSEM X 12%, 60)
1000<< R SEH <5000 Max CHEHRSEHM X 10%, 120)

231 -




5000< Hifi K fft | Max (I SEH X 8%, 500)

M. B SINRITE

TR (BT A2 R, FANERELS54& | FH W
WA ) B PR R LR R G T R R H &L A
Ak )t LB R 5 Tt R 5 A & U R4 5] )
ARAE, BEXZHEYHERER, FHRAE LR 5o
RARFELESH5HEGR—HRMAE P OE LD ERE, mE A FF
TR Z IR

. Hft

Ja Sr B BT A O A BN N SR N A AT 5INE
MRS G & FANF MM E P S EHRR G0, X
HARETEES RIS F45H

-32-



	一、期货公司会员、境外特殊经纪参与者和境外中介机构
	境外中介机构应当参照期货公司会员、境外特殊经纪参与者经纪业务等要求，制定健全的期权内部制度和风险管理
	二、非期货公司会员、境外特殊非经纪参与者

