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SRERMR - BRKBERZE

SRR BAREREGH/MEERK, KR5S
EHDNER

SEFEREE R & L 22097 15H EH—
BE LR IR A NAEE
g

ML RS - F3024149 ® fTiEmMmMERE
REERES: 20013691 MTRER: BRERRAREAMEN, RAEAE
AKX MENEBEREOTE, B2 NMEES, &
ME NEORR M, R AR T IR S5 5% 50-100
Mk 1845 F3067533 S B Z A RIS EhIERE 20-200 Fo/i, 7K
BEARGS : 20014903 503 5 50-100 7T/, 4£ 7 X 1 S R 50-100 ST/
R E, EREHES, AEMECRET, 2Bk
R ERE. SREE, BNE, 2MEK 30 5 PP FiL
Mk ZHAE RS F3057989 B 0.14 1575/ ME 2 K, #BMER 20 i PP 38 9.14
B, WAFEBITTER. SN, WETTE. h
RT Rk PE £ BIRERY, Tt 9 A hakhhais
Mk B A& %S F3068628 5, PP HEBEET PE b (FHHERZE 10411 8),
\ PE {72 9 3 T-10 B H AW ASSRIENES , PP R
BARA BRI EE. BRE, 4HHO THEREER,
RES EERGAE, BERSITESRNALT, BEER
021-20370938 SEE. BEETE, FHERLE 745 Fi, A%
zhaoyi@xzfutures.com 3.5 Flt, RERMAE 675 Fltkh. S1, YFTHHN

MEARERENFLITZE, BFERKR, BEERRE
MR LHERHE R, BERRAINERRLE, N
KBRS TITAE, BUREELTEGNE, FEEN

M T
EEET.
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® SETHTIE

1.

[ERBEZ] 98 13H, 31174 (ARX. B
Hh) MEEAe - EREERE ISR X2
7l 10 B, FrIBEEUEE 3 5], FIETTAERRESE
E 391, BHAEIMNEaA.

[XEART - BESHAY] EXENHE - &
BEHTAZEE, SRHEMARITHIZREIE
2914 7350, RITIETiE 92.5 Fofl. Hep, XEZR
THB12HE 655 T3 f3l.

[EReERR]8 B, 2t FHBER L 7.7%:;
1-8 RITFILLIE 0.5%, SHEEREKIMEEK, =R
ZFEFSEFELR.
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% 1. PP&L LiFBIGEHE—K

Ei=t \ BAfy \ 2020/9/15 \ 2020/9/14 KRR IR

WTI FHE 55 =TT/ 37.06 37.50 -0.44 -1.17%
Brent BTN 5 E T/ 38.40 39.05 -0.65 -1.66%
AfHECFR HA | S&iT/ik 380.13 378.50 1.63 0.43%
i T/l 588.00 589.20 -1.20 -0.20%

A CFR b E S 875.00 875.00 0.00 0.00%
A (MHEEN) | T/ 6950.00 6950.00 0.00 0.00%
ZJWE CFR =4t | Z5o/mk 800.00 800.00 0.00 0.00%
FfE (LX) Fo/lE 1900.00 1860.00 40.00 2.15%
FEE CFR f1E S 202.00 199.00 3.00 1.51%

aEskIR: Wind, fEIRFER, MERERHLEH

& 2: PP&L JALEHIHEHE

HakR Wit | BB KEKIE (%) 20 BB BeR
L2101.DCE 7405 40 0.54 211981 270249 -1854
L2105.DCE 7320 20 0.27 5379 19820 975
PP2101.DCE 7698 12 0.16 359323 301545 -1152
PP2105.DCE 7550 18 0.24 2399 17722 571
BERSRE: Wind, 34 FHRESHTA 2R
%£3: PPRLMNE. EERGH
AR BRI 2020/9/15 2020/9/14 KBk K ERIE ‘
LO05-L01 fy= JT/If -80 -65 -15 23.08%
LE= JT/If 190 185 5 2.70%
L e EiS 2291 2215 76 3.43%
PP05-PPO1 {/y= o/ -144 -154 10 -6.49%
PP H= o/ 203 247 -44 -17.81%
PP CEAIE EiS 2120 1174 946 80.58%

BERIR: Wind, XIEHASRARAZHB
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RANEBMNBRNSE, M. ZUMEAERRE. RiREEWERER
BRY AR ARBIRMR . WEARAMNBIEIRE AFER, 2ITEBEET
AARIRER, BYAEAMNSHEL, IREA. /L, Fit, &
ZEMAE=TTNREZ. FATERBHIARSEARREPHNEBEER
B R T B B B R W B ME T A TR o

KR ENEESIRBFET 2FFER, BTN XERESAEREMTZEER
EEMRIE, ERMRIEFFESMEENENASLEEAEE. XHHN
R GIEMEUNHSE . XERRTLRERECSAREMAET—E
RAERBELHRE. ARELZEFRERRESHITANTERE. R
BT R, REFEER BELEN LRI R T % EikER
HAS H AR ST

ERANAARENELRFERRNIE-—FR. KikEPRAENRE LR
FARTESTAER, THREFBAEHEN. ARRARBHREARE
RAZERI DB AFHRNREBR. MERAKFTE. AARRINUEH
NEEBARESNEABRHBUEEHFEREFTERRL, Uk (FALE)
B IZIRE BT

HEEFERT, AREPNESIARRNERH IR EMARIRE
Bille HEMBRAT, AABARIEAAREERRREFHNEMARATS]
HMIR KR AR T T

FRENURAEEREAMNMRAFHNL, YFETFAREEER
MAENZZ ER, FEBEFHSR, MEHEMRLRIBRAIBSR
.

AIREMBN A EERRBFE, REFEFH, EAVEIPA
NEUEMR B EFFAT. W5IH. Flk, BERLLXERK
MARALZER, EAENARSHTEFRENSIA. WHFER.



