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(FT/mE) (FT/mE) (FT/mk) (%) (%)
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# % HC2405 3911 3841 3692 -149 -3.88 -5.60
4 05-10 M £ 23 -18 -56 38 - -
N #K 05-10 #r £ 40 12 2 -10 - -
KT BIEHK 864 856 766 -90 -10.51 -11.39
B 1787 1731 1577 -154 -8.90 -11.77
BRAEHK 2377 2293 2150 -144 -6.27 9.57
L& 20mm Fa 3800 3690 3510 -180 -4.88 -7.63
J- M 20mm 3R 4190 3980 3790 -190 -4.77 -9.55
L& 475mm # & 3920 3870 3750 -120 -3.10 -4.34
7 4.75mm # K 4030 3920 3760 -160 -4.08 -6.70
a5 L& 1.0mm A K 4060 3950 3770 -180 -4.56 -7.14
) L& 20mm +& 4320 4260 4090 -170 -3.99 -5.32
F 5% PB W 910 878 776 -102 -11.62 -14.73
BRIEBH 2420 2420 2420 0 0.00 0.00
BL—BER 2470 2470 2360 -110 -4.45 -4.45
y: PTLE> 3530 3460 3310 -150 -4.34 -6.23
RSP RITE (D 77 16 27 11 - -
#)iH BAUE P ANE -191 242 -171 71 - -
B R AE -169 -163 -60 103 - -
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AR E RNINRT A& KTk, AR E K 62%% 4 & M #4564
100.2 £ /o, 3FEb-14.10%, B A4F &840 5% 4580 3R K-10.51%.

R EERA, BT BINAREERSHIL, BRZT LT E,
A T AT RENER, ARKIEBEIFRILRE, SET @, KB4 H
AR IR L © AR A T 4%, 45 B O 45 BB E 2024.7 7 vk,
HEb-14.82%, Bl-5.11%, BE LA AW AR I ZH N 4 A4%FT &
RS = 11897.5 ok, IREL+4.69%, RH+2.88%, #t Rz Bk
HEeFht oy T RENE S, FRTE, K7 247 RELAZY

s> gk K B = 1545.74 Trek, 3RHE-0.64%, FlH-7.05%.
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KiR: TEMRARLE S, MIKLE

BT @, 45 A D 3t 0 RE E A 14285.45 J7 vk, 3REE+0.95%,
FlHb+4.40%; %7 E#H R 21 X, BRLA-14 X; 114 W) o4
g R R R4 2333 X, & LEHE-0.07 XK.

MR KA, THRXERLE L, BN 5% BELET 5 R

\

R E 863.8 vk, 3LEL-32.24%, Ftb-34.43%.

R CAE SR ED T TR FE TP 8/ 23



iﬂ?ﬁl%é‘?lﬁﬁilﬁ%
’HH 528l GUANGZHOU FINANCE HOLDUNGS FUTURES CO.,LTD. ’g éé;_‘\/% I )a;}&

Bik: 2EH 45 Bt oy B4 (Td) Bk: 2845 B#togksy a2 RXH (X)

17000 140

16000 120

15000 100

14000 80

13000 60

12000 40

11000 20

10000 0

14 2H 3H 44 sH 6A 7H 8H 9H 10H 11H 12H 1H 2H 3H 4H 5A 6H 7H 8H 9H 10A11H12H

2019 2020 2021 2022 2023 em— (24 2019 2020 2021 2022 2023 e— 2024

Bk: ZRM 45 6EHR¥% (R) Bk: TABORT LR ZIFNL (Fek)

45 400

40 350

35 /\ 300

30 / 250

25 — 200

20 150

15 100

10 50

17 2H 34 47 5H 6H 7H 8H 9H 10H 117121 FHG0K HH-AOR FH-20K  HFH  FEF0R FHHOR FIH+60K

2019 2020 2021 2022 2023 emm— (24 2019 2020 2021 2022 2023 em— 2024

RiR: FEMRART S, ML

W 4ol PR E LG B 9 AR 9/23



"% ﬂﬁl%+lﬁﬁl&§
17 1 [T 2otE | AR

3. ARG RiBEEZE, M SIRETER
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B E AL 3170 Aok A L, BARFZWHIE2%ALE, MFH—F
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RIBMIERK A8, WEME R RE TN, RKEABERTERN IR
-8.90%, BRIARIGHMICL-6.27%; # 2K T I £ BIENAE B IRk
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R TEBMRFRE S, WK
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RR: JTERTALT S, WKL

MFERKIRE, BT EFREZI—RFITEARLFRELEH A
FRAE AR S DAM B RARE G I, B AR T ARk e K
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FRERFAE LT AL T A, RF BRI A F A L IEHRE T AT
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. BRiE: THERERRE

FKREBEIF, RRAREFE

AR AR ZIRT B B MA R 55.65 ok, FH+8.82%, F
P-29.15%, 2 F £ AR 5 R 33.68 77 ok, IR IL+13.55%, Fl Hb-24.85%,
B R H R R 1551 ek, FRE+3.92%, Fl-36.11%, L7 R B s
6.46 7ok, FRib-1.48%, FlHb-31.67%. %K MRKIIEIRLAH BT A,
BT BAET LR A EIREWEER, m EERTHE THILR
B BH, EMERE TR, BILMM T I MLERAMAREKE,
BB I A T 5 F A5 AT R AR A KR

FRRHARARNM AR E (Fok) B&: TARHARAMMRAY (Fk)

350000
300000

250000

200000 '\‘/\

150000
100000

50000

‘\\—>>

150000
100000
50000 \ | l
dﬂ“\ﬁ“\fmkf"“w
0
%n 60K FHU-A0K F-20K  FA  AFV0R FIHOR FEIH0K 2020 2021 2022 2023 2024
2021 2022 2023 e 2024 — LT RX e— R X B KIX

2019

2020

B&k: #AKR A#E (BFE) (Feh) Bk: HAKRT ANE G +RA) (Fek)

300
250
200
150
100
50
0

700
600
500
400
300
200
100

0

13 24 38 44 5H 6H 7H 8H 94 104 114 124 174 2H 3H 4H 5H 6H 7H 8H 9H 10H 114 12/

2022 ==2023  em— 2024 2022 ==2023 =—2024
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BF &

. HESEES, FHTERIBSGHZ

BEHCEEYM R TIERAE, BEANKRF L= 8K,
{8 B RS 5 B K ERAZE, AR 30 &K FIRT B &5 HHRLE
K 16439 &, & TUHEFATERMKLE, KBEYATH > T H KL,

BT R RMENGHFELT, EHFIABREGY, b
HELAMAL, MEBRAL, ZTHRRY AFHELHLNE TR
Mefkey TERE, ¥ ZHIF LR TH, tmER The Ti=a95
AR LT MM E K, ARIERA, AR BN T2 212.38 77wk,

IREE+18.73%, B EL-39.34%,

30 2 K F T B on B EHK () B%&: 100 & KPHT LHR @R (Hm)

70000
60000
50000

40000

30000
20000
10000

0

FEH7-60K

2020
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7000
6000
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4000 /\/\/\/
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0

HH-40K FH-20K  HFWH  FW20K FIH0K HIH+60K 13 2/ 33 443 s5A 64 7H 8H 9] 104 11 12H

2020 2021 2022

2023 em— 2024

2021 2022

2023 emm— 2024 2019

RE: EHFL, L, AL@GREZHRL Bi: BLMEREE (Fob)
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20%
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400
350
300
250

200
150
100

50

0
2020 2021 2022 2023 HAI-60K  HN-40K  HT-20K AT FA+20K HI+0K  FI+60K
e ST T THIAR, e it T RIS 2019
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2020

2021 2022

kiR TERTHF R P S, Wind

PH 5 38 E L Z G 8 Tt S 3RS
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3. A%, EfRl: IEHAFRRYF, e H SR EXIRSERF

AFET @, EAFWEANENFLEXSFT, BRNAFEZHEZAHA
BHK, AFEFHOERKE T T RARMIEFIEK, S HELEARE
%69 A BT X%,

BT E, BEEF 12 A, EALITERTALARS, BRELL
BEFITE R £ 13939 B Ewk, HiTERTE 7120 TR EwE, 3
B TFAAFR M=, AEATA P XS RARBAM, E4ITEE KT
HAELEAHAGH T A R I

Bk: RAEL A2 (F4m) Bk: L4 RRAEFHAHEE (F48)
300 250000

250 o 200000

200 —
M 150000
150
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100
50 50000
0 0
14 2A 3H 4H 58 6H 7H 8H 9H 10H 114 12H 14 2H 3H 4H 5H 6H 7H 8H 9H 104 114 12H
2019 el 2(02() sl 2021 2022 st ()23 e ()24 2019 2020 2021 2022 2023 em— 7024
Rk&k: E4LEFITE (FHE) Bk: 48 LEF#38i78 (FH&Ek)
15000 8000
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15000
4
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8000 2000
7000 1000
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2A 3H 4H 5H 6H 7H 8H 94 10H 11H 12H 2H 3A 4H 5 6H 7H 8H 9H 10H 114 12H
2019 sllie 2()2() sl 2021 2022 sl 223 em—i—) ()24 2019 sl D()2() sl 2021 2022 sl 2123 el 2 (024

Rk TN ALF S, WEKKE
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LATMALBAMH T E EEZIH AT AT ETHETH, BILEMH T

¥ 315.09 ok, RE+3.53%, FBrb-1.40%. A E . & AG AL 4438
K, A—mAE LA T AL TR EMRE TR, BAERE,
AERaR R ITEIE KA E T, REE KA L F AT ATR 2AA PTIE
K, MdmEERRNEFTHRLONE KL,

Bk: #ABEBREAWHRE (Foh) B&: BEMEANKRE (Fod)

370 500
350 400
330 / 300
310 200
290 100
270 0
250 -100

HY-60K FI-40K FI-20K FAT FA+20K FH+OR  FT+60K HI-60K FI-40K FI-20K FH FA+20K  FAi+40K  FH+60K

2019 2020 2021 2022 2023 e 2024 2019 2020 2021 2022 2023 e 2024

B&k: 2BEHFAT HAMLERARIE (Fk)

55000
50000

45000
40000 W

35000 f
30000 r
25000 /
20000

15000

10000
FI-60K HFH-40K FI-208k  FH  HFH+20K FI+40K FI+60K
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2019 2024
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. BEFHESEFZE:
| BRI EE R

B&k: KSR ELZHELHR (k)

FE iH 3 % Y B R
3/14 849. 00 830. 56 746. 37 1759. 6 2505. 97
3/7 847. 71 794. 43 723.35 1764.18 2487.53
JEZN24 0.15% 4.55% 3.18% —0. 26% 0. 74%
J &) +1.29 +36. 13 +23.02 -4.58 +18. 44

Bk: AKSAMMEFS (FHek) B&: ZKEMAMMEHEE (Feb)

1080 1400
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930 800
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830 400
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Bk: ZKeMNM: W) EG5 (k) R%&: RBAAM: o ELE (k)
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2019 2020 2021 2022 2023 2024 2019 2020 2021 2022 2023 2024
=3 % v 5 Ry
B&: AKXeAWst: LESL (o) B&: ARSMFMMEL R (R)
4000 50
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3500 0
3000 35
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2500 25
20
2000 15
1500 10
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1000 0
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2019 2020 2021 2022 2023 emm— 2024 2019 2020 2021 2022 2023 emm— 2024

RiR: JERRFLE S, MBS
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