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i F #A 2025/7/3 BEokJR: wind, W& FREPE (TTM)
EFHEK
TH2507. CFE | TH2507 | 2, 707. 60 0.16 11,130 -16.95  -0.63% -15. 23% 812, 280 2025-07-18 = 15
. IH2508. CFE | IH2508 | 2,703.00 0.18 1,006 -21.55 | -0.80% -6. 77% 810, 900 2025-08-15 | 43
50 2,724.55 0.07 11.23 1.23 4. 08
IH2509. CFE | IH2509 | 2,701.80 0.19 19, 650 -22.75  -0.84% -3. 94% 810, 540 2025-09-19 78
1H2512. CFE | IH2512 | 2,701.00 0.22 2, 387 -23.55 | -0.87% ~1.88% 810, 300 2025-12-19 | 169
EFHEK
IF2507. CFE | 1F2507 | 3, 946. 60 0. 69 27, 681 -21.47 = -0.54% -13. 24% 1, 183, 980 2025-07-18 | 15
o IF2508. CFE | IF2508 | 3,928.00 0. 66 1,886 -40.07 | -1.02% -8. 66% 1,178,400 2025-08-15 | 43
PIE300 3, 968. 07 0.62 13.16 1.37 3.23
IF2509. CFE | IF2509 | 3,918.00 0. 67 38, 088 -50.07  -1.28% ~5. 98% 1,175, 400 2025-09-19 78
IF2512. CFE | IF2512 | 3,879.00 0. 64 5,935 -89.07 | -2.30% ~4.96% 1,163, 700 2025-12-19 | 169
ETHIE K
1C2507. CFE | 1C2507 | 5, 874. 00 0.42 27,703 -48.66  -0.83% -20. 16% 1,174, 800 2025-07-18 = 15
. 1€2508. CFE | 1€2508 | 5,819.80 0.36 2,112 -102.86 | -1.77% -15.00% 1,163, 960 2025-08-15 | 43
H1iE500 5, 922. 66 0.50 28.94 1.93 1.65
1€2509. CFE | 1€2509 | 5, 769. 20 0.35 26, 648 -153.46  -2.66% -12. 45% 1, 153, 840 2025-09-19 78
1€2512. CFE | 1C2512 | 5, 644.00 0. 34 8,493 -278.66 | —4.94% -10. 66% 1, 128, 800 2025-12-19 | 169
ETHE K
IM2507. CFE | IM2507 | 6, 279. 40 0.44 46, 275 -63.24 | -1.01% -24.51% 1, 255, 880 2025-07-18 | 15
. IM2508. CFE | IM2508 | 6,207. 60 0. 49 4,087 -135.04 | -2.18% -18.47% 1,241, 520 2025-08-15 | 43
HFHIE1000 6, 342. 64 0.53 38.91 2.16 1.35
IM2509. CFE | IM2509 | 6, 135.80 0. 47 95,917 -206.84  -3.37% -15. 77% 1,227, 160 2025-09-19 78
IM2512. CFE | IM2512 | 5, 955. 40 0.45 16, 681 -387.24 | —6.50% -14. 04% 1,191, 080 2025-12-19 | 169




=
=

>
&

At HA

DAYUE FUTURES

EZE5I %

-
-

2B

7 47- FUES0

a

/D

FiEsof £

iFs03: =

200

o
wn
—

100

50

-50

-100

-100

T1/9/520¢
8¢/v/S20¢
81/€/520¢
9/t/s20t
61/¢T/v20t
1T/11/¥20¢
S¢/6/veot
¥1/8/v20t
S/L/vT0t
LT/S/¥T0t
CT/v/veoe
1/€/v20¢
ST/1/¥20¢
S/tr/€20t
9¢/0T/€20¢
8/6/€20¢
1/8/€20¢
0¢/9/€20¢
T1/S/€20C
8t¢/€/€e0t
91/t/€T0¢
0€/t1/e0e
ze/TT/Teoe
€T/0T/220C
9¢/8/te0t
61/L/220C
6/9/720¢
9¢/v/te0t
ST/€/Te0t
LT/T/Te0t
LT/TT/T20C

e ) 7:01-00 = {f} 7 :02-00 = {f} 7:03-00

6/9/520¢
€2/¥/S20t
v1/€/520C
G/t/seot
61/TT/vT0T
¢T/11/v20t
LT/6/v20T
61/8/¥20¢
1T/L/¥20C
€/9/v20t
tt/v/veot
t1/€/vTot
S7/T/veoe
8T/¢1/€20¢
6/TT/€20C
Sz/6/€20t
LT/8/€20T
1T/L/€20C
1€/5/€20¢
6T/¥/€20¢
0T/€/€20C
T/t/€20t
9T/t1/Te0t
6/11/220C
9¢/6/t20t
L1/8/tT0T
1T/L/220T
1/9/220t
0¢/v/teot
0T/€/te0t
9¢/1/te0t
LT/T1/120C
0T/11/120C

-150

P 75:02-01 s {f} 72:03-01 e ]} 7:03-02

i

f

IHO2

IHO1

IHOO

. KB HEER

LRI

AY 74
\¢

A

i‘

ind&

N
N
/20

#EFR



=
=

>
&

At HA

DAYUE FUTURES

EZHIE

-
-

2B

117 - 911500

a

/D

H1E 5001 2

HH{F 5005 2

300

o O
o O
N -

-400

01/9/5¢20¢
Sz/v/sTot
LT/€/ST0T
§/t/sT0t
81/T1/¥T0¢
8/11/¥20¢
¥2/6/v20t
€1/8/vT0t
¥/L/v20T
¥2/s/veot
11/v/¥20t
6¢/t/vTot
T1/1/vT0t
¥/T1/€20¢
Sz/0T/€20T
L/6/€20C
1€/L/€20C
61/9/€20C
01/S/€20¢
Lz/€/€T0t
ST/t/€T0t
6¢/ct/Tzot
T¢/1T/Tz0t
¢1/0T/220t
Sz/8/teot
8T/L/TT0t
8/9/720t
Sz/v/Teoe
v1/€/T20t
LT/1/TT0t
LT/TT/TC0T

-500

€1/9/520¢
8¢/¥/S20¢
¥1/€/520¢
€2/1/520¢
11/¢T/¥0t
0€/0T/t720¢
6/6/20C
6¢/L/vT0T
LT/9/¥20t
0€/v/¥20¢
ST/€/v20t
S7/1/vTot
€1/¢T/€20C
T/11/€20C
t1/6/€20C
1/8/€20¢
91/9/€20¢
G/s/€20¢
0z/€/€20¢

I1C03

1C02

ICo1

9/t/€T0t
91/t1/720¢
¥/11/220¢
91/6/720¢

1C00

¥/8/7z0t
€¢/9/tz0t
11/S/T20t
€¢/€/teoe
01/2/Te0t
te/er/teoe
0T/TT/120¢

e ) 72:01-00 s {f} 72:02-00 === 1/} 7£:03-00
]} 7%:02-01 e {f} 7:03-01 = {]} %5:03-02

N

LRI

AY 4
I\¢

A

i‘

ind=

N
N
/250

#EK



2.00%

1.80%

1.60%

1.40%

1.20%

1.00%

0.80%

0.60%

0.40%

0.20%

0.00%

0.18%

0SS

0.07%

AR FRIR -

KK

00E
an

0.62% 0.61%

wind&if

i i ‘

; R £}

" i I

o B %)

o H o
1.17%

0.50%

i -

HAREIE . KHHAs



137)- XA TR 2N ZB&EME

& PN N % %
=) =Y 1 =) =Y =}
i3 i £ i #
8 g ot B # g H & g
JA I i Hi H 0 H H 5
1 J ) ) ) i ) ) K
1.40%
1.20% 1.17%
1.00% 0.98%
. ()
0.86%
0.80%
0.61%
0.60%
0.48%
0,
0.40% 0.37%
0.20% 0.16% 0.13%
- o
0.00% I — —_— E— = .. —

#FARFKIE: wind&®il #EEEIE: K@HAs



2.00%

1.50%

1.00%

0.50%

0.00%

-0.50%

-1.00%

1375- XS ¥ 25 H ok 2 g

¥ OF X E o ORE AL M o ow H I
hm 4 ARATEREREY BEIE 4 W W
Boofe M o& BB Ot M fl A o Mt T O oM R i F R Mol R o ko B op T
PSR SO = B S -+ S SN /1A = S /) BN /A 1 O == S w S ¢ HS DN ] R  SON = Y - (N ES S/ A A '
T I I T I T I T I I T R T oI T I < T
b nan A s BB BB A AR BB A A AR E B AL AAEBREBA

1.69%
1.35% 1.38% 1.32%
0.93%
0.82%

. 0.65%

0.61% 0.53% 0.52% 0.42% 0.52%
. 42% 0.39% Mo 349
022% I0.17% I i 0.25% ozo%I
i 0.06% 0.02% . i i
u_ N - - AN _
-0.13% 0.010600% -0.06% 10.11%
-0.28%
1.16%

-1.50%

HIFFIE: wind&Eifl ZUREIE:. KHHIL

0.53%I
[~

(I#) & TRl

0.77%



MR

7N

0]

i

A

H A4 AH

!

|

]

N

»

AVA

Ve

A\
A)

165
160
155
150
145
140
135
130
125
120

=

Ll

DAYUE FUTURES

i3 45 7 -AHR T

~ AikHA

L

A
4

€0/L0/520¢
£2/90/520¢
€¢/90/520¢
L1/90/520¢
T1/90/520¢
50/90/520¢
6¢/S0/520¢
€2/50/520¢
61/50/520¢
€1/50/520¢
£0/S0/S20¢
8¢/¥0/520¢
2¢/v0/s20¢
91/¥0/520¢
0T/¥0/S20¢
€0/¥0/520¢
8¢/€0/520¢
¥2/€0/520¢
81/€0/520¢
¢1/€0/520¢
90/€0/520¢
8¢/c0/st0t
¥2/20/520¢
81/20/520¢
¢1/20/520¢
90/20/520¢
€¢/10/520¢
L1/10/S20¢
€1/10/5¢20¢
£0/10/520¢
1€/¢T/vT0t
S¢/et/veoe
61/¢T/¥T0t
€1/2T/¥20t
60/¢T/v20t
€0/¢T/v20t
LT/1T/¥0t
T¢/1T/¥20t
ST/TT/¥e0t
TT/1T/¥20¢
S0/1T/¥20t
0€/01/20¢
¥2/01/¥20¢
81/0T/¥0t
¥T/01/¥20¢
80/0T/¥20¢

44

Ktk HA 53

SREE

i

i
[rag

]
o

ind

-
Nom

)

SRR



=
L]

>
&

At HA

DAYUE FUTURES

1 PE

AFE50. R300. HHUESO0FN G L AR 5

160
140
120
100
80
60
40
20

A4 M- B R PE (TTM)

¢1/S/ST0t
€/1/520¢
2/6/v20T
6/S/v20T
2/1/ve0t
T€/8/€70C
8/4/€20¢
0€/tt/Te0t
1€/8/T20T
6/S/TT0t
1€/CT/T120C
1€/8/120C
£/S/120T
T€/21/020C
1/6/020¢
1/5/020T
T€/CT/610C
0€/8/610¢
8/S/610¢
7/1/610C
0€/8/810¢
8/5/810¢
7/1/810¢
1/6/L10C
6/S/L10C
¥/1/L10T
1/6/910¢
6/5/910¢
9/1/910¢
1/6/S10T
¢1/S/S10C
8/1/ST0C
G/6/¥10C
v1/S/v10C
6/T/¥10¢
9/6/€10¢
€T/S/€10C
v/1/€10C
€/6/T10C
01/s/T10¢
¥/1/210C
1/6/110C
01/S/110¢
S/1/110C
1/6/010C
9/s/0T0¢
¥/1/0102
7/6/600T
8/4/600¢
9/1/600¢
€/6/800C
T1/S/800C
8/1/800¢
9/6/L00T
91/S/L00¢
6/1/L00C
9/6/900¢
91/5/900¢
G/1/900¢
6/6/S00¢
€1/5/500¢
¥/1/500¢
€/6/700¢
€1/S/¥00C
2/1/v00T

e {11500

VK300 eIV F

)

!

— [ F50  —

HIREIE: KEHIER

ind&1fl

-
N om

)

SER



=
=

>
&

At HA

DAYUE FUTURES

|——:f :[:;J é:lilk 1;@ B I—_ﬁ‘ ?% % P BLiEso\ PIR300. FIES00F AL AR 5 T 14 22 PB

16

14

12

10

|

w,.
{

|
}
W.
M
w»,

{

Y

S1/S/S20¢
ve/T1/veot
8/8/¥20¢
9z/€/ve0t
6/11/€20C
LT/9/€T0t
0tT/2/€e0t
1¢/6/220¢
€1/S/T20t
€g/er/T1e0e
6/8/120¢
9z/€/120¢
TT/11/020C
6¢/9/020¢
€1/2/0z0¢
€2/6/610¢
ST/S/610C
¥2/T1/810¢
6/8/810¢
8¢/€/810¢
€T/1T/L10C
0€/9/L10C
91/t/L10C
LT/6/910C
LT/S/910C
0€/TT/ST0T
¥1/8/S10C
L/v/S10C
6T/1T/¥10C
L/L/v10T
¥2/2/v10T
0T/0T/€10¢
ze/s/€10e
£2/T1/T10¢
ST/8/T10C
S/v/T10t
9T/TT/110¢
¥/L/110C
12/T/110C
0€/6/010¢
8T/S/010¢
0€/21/600¢
L1/8/600¢
L/v/600¢
61/1T/800¢
L/L/800¢
S¢/t/800¢
0T/0T/L00C
6¢/S/L00¢
8/1/L00¢
7z/8/900¢
0T/¥/900¢
1¢/11/500¢
8/L/500¢
¥2/2/s00t
8/0T/¥00¢
LT/S/v00¢
2/1/¥00¢

e [ J[[50 o PR30 e {500 m— 1]\

. KiAR5s

SRR

AY 74
\¢

A

i’

ind&

N
~
/5%

G

AY V4
\¢



fi'_"
a"‘ 5&% RES é

3 B8 T - T 3 eI
n ‘l l‘h "l “l”n“l Ly ! im !\H'n'ﬂ L m‘l ’I’ ’1 JH ”l\l | ‘,lw\ W” J! "H!l!‘l' wml wl ”‘ n "I.Hl ” .wkul ‘wwl m‘ .‘h I \) | M "
ALl (g

mmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmmm
N AN AN AN AN SO AN AN S ST T S S-S >SS Sy A A A AN AN AN AN T AN AN AN N S S S S S S >SS d A S HdHd NN
B T T e L T e ¥ & B o T R e T T i LA I I o e e R T e
N ONO0OO I AN =SSN S SN SN0 N d AN NSO NOOODODO A AN & SN SN SN SN ~SNS0cd N~ N O

o A EH SN AN AN AN AN AN SN OO N MON NN SS . NTT aAaNANANANN S SONLLW!,LWLN LW
NNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNN
NNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNN

AR SN e— 1R300 CF D

HIERIE: wind&Eifl #UREIE: KHHEIR



|

Fo AiHALS

DAYUE FUTURES

A

1% &

i

20000

19000

18000

17000

16000

15000

14000

13000

12000

2021/05/26
2021/06/24
2021/07/22
2021/08/19
2021/09/16
2021/10/25
2021/11/22

._rA

-7 L AR

2021/12/20
2022/01/18

5500
5000
4500

4000

)
N

N O M0 OO O ANOVOETNSS T A0 O M A M AN M0 < AN ANO M
NANANANAN A A A A A A A A A A A A A A O A A A O O ™ A 1 OO A1 00 A A A A -
S~ \ \ \ \ \ \ e \ \ \ \ \ \ N~ S S \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ S~ S S \
AN N < N O N0 DDO I N AN NN OO A N T AN N TWWONOODDO A N TN T N O
OO0 000000 1 1 1000000000 1A 100000000001 +dA—"1000O0 0O
N~ NS N N N NS NS NS NS NS NS NS NS NS NS NS S NS NS YN YN YN YN Y Y Y Y S S S S S S S S S S S Y s~
o VI o VI VI oV VA o VI VA o VI VI o VI o 0 T o o Mo 0 T o N o2 M o N /2 M o M o o o O o 2 o o TR~ wL~ u~ oL~ s~ oL~ s~ B~ s~ L~ S~ S~ S Vo N Vo R Vo N T o RN o R )
AN AN AN AN AN AN AN AN AN NN AN NN N N N N NN NN NN N NN N NN N N NN NNl NN NNy
O OO0 0000000000000 O0DO0DO0D0D0D0DO0DO0D0D0D0DO0DO0O0D0O0000OD0O0OO0OO0OO0OOoOOoOOo
N AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN AN AN AN AN AN NN NN AN N
=1 g VRV
AR 1R300 D

" win d = \ % *5‘} . % HR £5

. % 1E . ~1 53



€1/8/¥20C
Tt/L/vTot
LtT/9/vT0t
¥/9/¥20¢

0T/S/veot

250

=

Ll

DAYUE FUTURES

At HA

>
&

ST/¥/v20t
81/€/¥20t
€2/2/vT0t
vt/1/v20t
?/1/veot
9/t1/€T0t
vT/11/€20¢
0z/0t/€20¢
0t/6/€20¢
Sz/8/€20t
€/8/€20t
1T/L/€20C
ST/9/€70t
€2/5/€20t
9¢/v/€20¢
62/€/€20C
L/€/€20t
€T/2/€20C
€T/T/€20C
91/t1/TT0¢
¥2/11/220¢
Z/T1/Teot
TT/0T/T20T
6/6/220t
81/8/t20¢
Lz/L/zeoe
G/L/Te0ot
6/9/220¢
L1/S/T20t
€T/¥/220t
81/€/ze0t
ve/t/zeot
8¢/1/T20C
9/1/220¢
0T/TT/120C
8T/11/120¢
L2/0T/120C
¥¢/6/120¢
Lt/8/120C
G/8/120C
v1/L/T20C
81/9/120¢
9¢/S/120¢

A g e o

| dmhmmll Hmm |LUI|".M‘ 4l nﬂm .HMHI..‘MM] Wk M I .u\,hu\ |

50
0
-50

200
150
100
-100
-150
-200

KB 5s

HiREIE

il

42 3
¥

/.
Al

N

B: wind

N
1

I\¢

£HER

AY 4



=

Ll

DAYUE FUTURES

49,000,000 =
42,000,000 »
35,000,000 =

N Al

L

A
4

2026-01-04
2025-12-28
2025-12-21
2025-12-14
2025-12-07
2025-11-30
2025-11-23
2025-11-16
2025-11-09
2025-11-02
2025-10-26
2025-10-19
2025-10-12
2025-10-05
2025-09-28
2025-09-21
2025-09-14
2025-09-07
2025-08-31
2025-08-24
2025-08-17
2025-08-10
2025-08-03
2025-07-27
2025-07-20
2025-07-13
2025-07-06
2025-06-29
2025-06-22
2025-06-15
2025-06-08
2025-06-01
2025-05-25
2025-05-18
2025-05-11
2025-05-04
2025-04-27
2025-04-20
2025-04-13
2025-04-06
2025-03-30
2025-03-23
2025-03-16
2025-03-09
2025-03-02
2025-02-23
2025-02-16
2025-02-09
2025-02-02
2025-01-26
2025-01-19
2025-01-12

2025-01-05

14,000,000 =
7,000,000 =

.
o
j=]
<
o
=]
=
-
o~

28,000,000 = -

(ULLOBP BT H

: Wind

23

iz

&

KB 5s

=i

HIRE

sz
N

AY

I

42 3
<

7

Al

N

ind

N

N
/250

I\¢

£HER

AY 4



A)

2.5
1.5

0.5

=

Ll

DAYUE FUTURES

~ AikHA

L

A
4

€0/.0/520¢
Lt/90/520¢
€2/90/5¢20¢
LT/90/520¢
11/90/520¢
50/90/520¢
62/50/S20¢
€2/50/5¢20¢
61/50/520¢
€1/50/S20¢
L0/50/S20¢
8¢/v0/S20¢
Tt/v0/seoe
9T/¥0/520¢
0T/¥0/520T
€0/¥0/520¢
8¢/€0/S20¢
¥¢/€0/520¢
8T/€0/5¢20¢
T1/€0/520¢
90/€0/5¢20¢
8¢/t0/sc0t
¥¢/20/S20t
81/t0/520¢
t1/20/s20¢
90/20/520¢
€2¢/10/5¢20¢
LT/10/S20C
€T/10/S20¢
L0/T0/S20C
1€/TT/¥20t
Sz/tt/veoe
61/TT/v20t
€1/TT/¥20t
60/TT/¥20t
€0/TT/¥20t
LT/TT/¥20T
1¢/11/¥20C
ST/TT/¥20t
11/1T/¥20C
S0/TT/¥20T
0€/0T/v20t
¥¢/0T/v20t
81/0T/¥20¢
¥1/0T/¥20T
80/01/¥20¢

KB 5s

——— SHIBORT J&

SR

=

sz
N

AY

——SHIBOR— /4]

I

42 3
<

7

ol

"
U

N

=

=

ind

——SHIBORYJ)

N
N
/250

£HER

AY 4
I\¢



HETED

L

\‘i‘
(]

FIR300FF% (HH

0.03
0.025
0.02
0.015
0.01
0.005

HETED

L

\‘i‘
(]

FiEsofe T (HH

=

Ll

DAYUE FUTURES

3715 28 - AT R

0.0009
0.0008
0.0007
0.0006
0.0005
0.0004
0.0003
0.0002
0.0001

~ AikHA

L

A
4

91/9/520¢
8/S/S20T
LT/€/sT0t
61/2/S20¢
9/1/520¢
8¢/T1/¥720¢
€¢/0T/vzot
9/6/¥70¢
1/8/t20T
9¢/9/vc0t
0z/s/veoe
6/v/%20¢
6¢/t/veot
91/1/¥20¢
8/t1/€20¢
¢/11/€20¢
61/6/€20¢
¥1/8/€20¢
L/L/€70C
0€/s/€c0t
6T/v/€20¢
€T/€/€T0C
€/t/€T0t
T¢/Tt/Tzoe
ST/1T/T20¢
0T/0T/720¢
Gz/8/teot
0¢/L/Teoe
¥1/9/220t
9/s/7T0¢
ve/€/tceoe
91/t/Te0t
¥/1/220¢

€2/9/520¢
¥1/S/520¢
1/v/S20C
12/2/sT0t
L/1/520¢
8¢/11/¥20¢
7t/0T/vT0t
v/6/¥20¢
6¢/L/¥20T
0¢/9/¥20t
€1/5/¥20C
8¢/€/ve0t
0t/t/veot
v/1/¥20¢
LT/T1/€20C
6T/0T/€20C
¥/6/€20¢
LzT/L/€e0t
91/9/€20¢
01/S/€20¢
8t/€/€e0t
LT/t/€T0T
v/1/€20¢
SZ/11/T20T
6T/0T/T20T
t/6/Te0t
Lt/L/zeot
0¢/9/zz0t
11/5/220t
8t/€/zeot
L1/t/TTot
v/1/720¢

KB 5s

SR

=

sz
\¢

AY

I

42 3
<

7

Al

N

ind

N
N
/25

£HER

z
I\¢

AY



I TED

g
JIL

AR TR CHH

0.012

0.01
0.008
0.006
0.004
0.002

BEAKIED)

y

U

HE500#:F2 (HH

=

Ll

DAYUE FUTURES

3715 8- AT ER)

0.05
0.045
0.04
0.035
0.03
0.025
0.02
0.015
0.01
0.005

~ AikHA

L

A
4

€¢/9/520¢
¥1/S/s20t
1/v/520¢
T¢/t/sT0t
L/1/520¢
8¢/11/¥70T
2e/0t/veoe
¥/6/¥20t
6¢/L/vT0t
0¢/9/v20t
€1/S/vT0t
8¢/€/veot
0¢/t/veoe
¥/1/¥20¢
LT/TT/€20T
61/0T/€20C
¥/6/€20¢
LT/L/€e0t
91/9/€70¢
0T/s/€20t
8z/€/€e0t
L1/T/€T0t
¥/1/€20¢
S¢/1T/Teoe
61/0T/T20C
2/6/720t
LT/L/Teot
0¢/9/te0t
T1/S/T20¢
8¢/€/te0t
L1/T/Te0t
¥/1/220¢

€2/9/520t
¥1/5/S520¢
1/¥/S20T
T¢/T/sT0e
L/1/520¢
8¢/11/v20t
2e/0t/veoe
¥/6/¥20¢
6¢/L/vT0t
0¢/9/ve0t
€1/G/v20T
8¢/€/vt0t
0¢/t/veoe
¥/1/¥20¢
LT/11/€20C
61/0T/€20C
¥/6/€20¢
Lz/L/€e0e
91/9/€20¢
0T/S/€20¢
8z/€/€t0t
LT/T/€T0t
¥/1/€20¢
S¢/T1/Teoe
61/0T/T20C
2/6/720t
LT/L/Teoe
0¢/9/te0t
T1/S/T20¢
8¢/€/te0e
L1/T/Te0t
¥/1/2202

KB 5s

SR

=

sz
\¢

AY

I

42 3
<

7

Al

N

ind

N
N
/250

£HER

AY 4
I\¢



=

Ll
DAYUE FUTURES

~ AikHA

L

A
4

IFER300

= 4,600
« 4,400
. 4,200
= 4,000

= 3,800
« 3,600
= 3,400
« 3,200

r= 3,000

2025-02-06
2025-01-24
2025-01-21
2025-01-16
2025-01-13
2025-01-08
2025-01-03
2024-12-30
2024-12-25
2024-12-20
2024-12-17
2024-12-12
2024-12-09
2024-12-04
2024-11-29
2024-11-26
2024-11-21
2024-11-18
2024-11-13
2024-11-08
2024-11-05
2024-10-31
2024-10-28
2024-10-23
2024-10-18
2024-10-15
2024-10-10
2024-09-30
2024-09-25
2024-09-20
2024-09-13
2024-09-10
2024-09-05
2024-09-02
+ 2024-08-28
2024-08-23
2024-08-20
2024-08-15
2024-08-12
2024-08-07
2024-08-02
2024-07-30
2024-07-25
2024-07-22
2024-07-17
2024-07-12
2024-07-09
2024-07-04
2024-07-01
2024-06-26
2024-06-21
2024-06-18
2024-06-13
2024-06-07
2024-06-04
2024-05-30
2024-05-27
2024-05-22
2024-05-17
2024-05-14
2024-05-09
2024-05-06
2024-04-26
2024-04-23
2024-04-18
2024-04-15
2024-04-10
2024-04-03
2024-03-29
2024-03-26
2024-03-21
2024-03-18
2024-03-13
2024-03-08
2024-03-05
2024-02-29
2024-02-26
2024-02-21
2024-02-08

T

T

T

T

T

T

T

T

T

T

T

T

T

. . .
= o o
~ ~ ~

(pNg AT DY

80 =
78 m-
76 =
68 =
66 =
64 mo

: Wind

]

AR

S

*
-3

1%
7R

Kt Hy

#300(F4H)

i

N

SR

=

sz

i

AY

\i

ol

prxd
U

BREEHTARLL(%)

ind

N
N
/250

I\¢

£HER

AY 4



=
L]

>
&

At HA

DAYUE FUTURES

Mk R 5+ EHE AR R R

N N e

4.5

35

2.5

15

0.5

HT:520T
[ 0T=vz0T
K L=bveot
Hv=veot
H1:bveot
[ 0T=€20C
[ L:tr€20T
Hv=€0t
HT:y€20C
[ 0T=zz0t
[ LstyTzot
H=zeot
H1:zeot
[ 0T=5T20T
[ L:T20T
H¥=5Te0T
H1:Teot
[ 0T=5070¢
[ Lt7020C
H¥=5020¢
HT:0z0C
[ 0T=56T0C
i L=76T0C
H¥=56T0C
HT:6T0C
[ 0T=5810C
i L=810C
H¥=5810C
H1:810C
HOT=5£T0C
[ L=54T0C
H=410C
H1:410C
[ 0T:910C
[ L=910C
H¥=59107
19107
[ 0T=5ST0T
[ L=55T0T
H¥=ST0T
HT=5T0C

— R E I R {1000

HiREIE

e HHIE500

= {50
g wind

1R300

G/

AY 4
N
=

KB 5s

I

4 3
)

S
7

N
1



Tt AR

/
™

=

Ll

DAYUE FUTURES
A

NE M-

Yy

7.4

7.2

6.8

6.6

6.4

6.2

5.8

N Al

L

A
4

0€/9/s20¢
9/9/520¢
¥1/5/S20t
LT/¥/S20C
Sz/€/seot
€/€/520T
L/T/S20¢
8/1/520¢
91/¢T/¥T0t
e/11/ve0e
1€/0T/¥20¢
6/01/¥20¢
9/6/¥20¢
ST/8/vT0t
ve/L/veot
7/L/vTot
L/9/¥20T
91/S/¥20¢
6T/v/¥20¢
9z/€/ve0t
¥/€/¥20¢
¢/t/veoe
T1/1/¥20¢
6T/CT/€20C
LT/11/€20C
€/11/€20C
¢1/0t/€20¢
¢1/6/€20¢
T7/8/€20¢
8¢/L/€T0t
9/L/€70¢
T1/9/€20t
61/S/€20¢
v2/v/€20t
0€/€/€e0t
8/¢€/€t0¢
¥1/2/€20t
91/1/€20¢
ze/er/eeoe
0€/T1/T20C
8/11/T20¢
L1/0T/T20C
91/6/720¢
v2/8/teot
7/8/te0t
T1/L/T20C
L1/9/TT0C
S¢/s/teoe
8¢/v/te0e
9/v/tz0t
11/€/T20C
LT/T/TT0t
61/1/T20C
Le/T/T1e0e
€/T1/120C
TT/TT/120¢
0¢/0T/120C
L1/6/120C
9¢/8/120¢
¥/8/120¢
€T/L/T20T
T2/9/120C
LT/S/120C

KB 5s

SR

=

sz
N

AY

I

42 3
<

7

Al

N

ind

N
N
/250

I\¢

£HER

AY 4



V| .
2

)

A HACS

DAYUE FUTURES

-/

BT P # 5 EUETEHOR R

I =
7,700,000, ~7,000
6, EOO,DDU—- -—6, 000
s,soo,uou__ __s,ooo
4,400,000_- l4,ooo

: A :
3,300,000 M J 13,000
2, 200,000: :2,000
11100{000; ‘ ;1’000

o ,.‘.H...ul‘ ‘||||| |“”.|||||'”.““'“|. | ‘ B
05-01-04  06-12-31  08-12-31  10-12-31  12-12-31  14-12-31  16-12-31  18-12-31  20-12-31  22-12-31  24-11-04

@B HIFTARKFFIEFFSEt — LERSisEm

HUEER - Wind



£

>
&

At HA

DAYUE FUTURES

i 22 2 B T RO AR AR AL

= 1,400

77 =

= 1,200

66 =

o

o

S
.

55 =

BATHE(ZID)

= 800

= 600

= 400

22 =

= 200

im. ,

-
.
<__ .
-

Om

20255028
20255018
2024128
20245118
20245108
20245098
20244088
20245F07H
20245068
20245058
2024048
2024038
20245028
20245018
20235128
2023F118
20235108
20235098
20235E08H
20234078
20235068
20235058
20235048
2023038
20235028
20235018
20225128
20224E118
20225108
20224098
20224088
20225E07H
20224068
20225058
20224048
20224038
202245028
20225018
20215128
2021118
2021£E108
20214098
20214F088
2021078
20215E06 8
20214058
20215E048
20214038
20215028
20214E018
20205128
20205E118
20205108
20205098
20204088
20205078
20205068
2020058
2020£E048
2020F038
20205028
20205018

mEEM - RTEGE)

HAEEIR - Wind



=

Ll

>
&

At HA

DAYUE FUTURES

TR AR B SHT BOL AR

- = 4800

120 =

o
=]
=
<
.

100 =

ﬂ I .

BATHE(ZID)

o (=]
m o (=] o
~ < © =
™ o~ - ) o
. . . . .

I|||||||H|

. . . B .
o (=] o
8 3 S &
()

20255028
20255018
2024128
20245118
20245108
20244098
20245088
20245078
2024068
20245058
2024048
20245038
20245028
20245018
20235128
2023F118
20235108
20235098
20235088
20234078
202345068
20235058
20235048
2023038
20235028
20235018
20225128
20224118
20224108
20224098
20224E08H
20225078
20225E06H
20224058
20225E04 8
20224038
20224028
20224018
20215E128
20215118
20214E108
20214098
20214E088
20214E07H
20214F068
20214E058
20214048
20215038
20214028
202145018
20205128
20205118
20205108
2020£E098
2020088
2020£E07H
20205068
20205058
20205048
202045038
20205028
20205E018

mEEM - RTEGE)

HAEEIR - Wind



=
L]

>
&

At HA

DAYUE FUTURES

s BB S HT LA

= 2,800

77 =

= 2,400

66 =

= 2,000

55 =

BATHE(ZID)

= 1,600

44 =

8

<

= 1,200

33 =

= 800

22 =

= 400

A

nlllﬂm|.|||||||H‘|.|IIH‘|I|)||H|II|II\'|||H|||||.H

M=

Om

20255028
20255018
2024F128
20245118
20244108
20245098
20244088
20244078
20245068
202457058
20245045
20244038
20245028
20245018
20235128
2023%118
2023108
20235098
20235088
20234078
20235068
20235058
20235045
20235038
20234028
20235018
20226127
20225118
20224108
20224098
20224081
20225078
202240618
2022057
20225048
20224038
20224£028
20225018
20215128
20215118
20215108
20214098
20215088
20215078
20215068
20215058
20214047
20215038
20215028
20214018
20205128
20205118
20205108
20204098
20204088
2020078
20204068
20204058
20205048
2020£F038
20205028
20204018

mEEM - RTEGE)

HAEEIR - Wind



UUUUUUUUUUU

RREH

o AIRENBENBT KA ERMNBIRAE] . REKNMALRMNABRAT HEIZN, EART

B AEM A LRI Bk SRS ERBEEIRENERAEBAMR. NE. W05/H. TL, M
ERB A REIERNABRAT, BEASNARSHTEFEENEI A MITHFAMEZ

« FIREET KA EIRMBRA B LEFRARIAAEHI QT ZA 2 ST ET R, (BREE

X TAMEHOGER . MR U RSIEEERIE. TR UL ST B E A EEI8A# sl
[REHRIE. HIWEMIAAREAIREMHNEE . MRUALEIBEVESRE. ol %R
FeEME P A EKE, BARBARSTAX B LR S &P EA A miER R AR AIBE R E. &
HEANMEA D ARIRIZAIRT o RGN RRRE ANARIREB . WK WTE. AIREPAE
HIM R AR RN GTIRN AR AT N,

« AIRSPHNERULFAZRIARR, NMESZEZH, FMINEORE . 7K. T SHNREE

RN, NHEHRERMNARASIANIRE PN SXN RELBRIEEN ML EMER, RESREA
RS 1 BRI AR S R IR A R AT R AR SEE Ko



r*; XE_HH": 240 E: 839979 RREMIEAER: EREFT [2012] 10915 /

THANKS!

thilk: AT E BN hHe X AR B8 1865 71
BiE: 400-600-7111 E-mail: dygh@dygh.info



