% XEEF .= R HBEMVEE: EREFT [2012] 10912

EfRRIERIR - 20259118138

AR IR EMER AL
MILFEAZIES: FO230499
RELEIES: Z0000990
EBXR7AT: 0575-85229759

BRRN: ARGIERERZZ2EEWFI T RS, HPONRAGEEMNESEZH, AR EMANKRETER . HEA=BARE. KE5E
FISRARSABEMABRARARF; miag Nk, REFZR,




< Xweeles S
s 171 [o] i

1. EXH: ERRHBERER, MRRKRERZSHTT, BERERENSAFZHA, 30FHENENK0.09%, RITHE1955ZTERIMEERIE, HRK
1300125, SRITETHESEIIGPRE, FRENMRBREBFZEIDPE.41 %M,

2. BEME: 118128, ARBTUEAEFNXR, HEBRAXFRT 7195527 RBEEIMRIE, BEFET.40%, BIFE19551Z7T, DHRE 195512
JT. Wind¥#E2/~, ZH655ZTEEMEE, BIitE, 2 HI$KRM1300127T,

3. BZE: TSTEAEZE-0.0174, MEMKEALE, K=, TFENEZER-0.0357, WHEMKEER, K=, TEHNEZ0.0891, MEFKEE, KBS, TLES
BZE790.0356, MHFKHAL, RS,

4, EfF: TS, TR, TENTUREIFRED ) 135942. 14935{2, 235991Z; hif,

5. 8@ : TSENE20HE LHIETT, 20HB%&M L, w2, TFENE2084 L5E1T, 20B%&MmLE, RS, TEHS5E20H% EHETT, 20H%ML,
Rz,

6. THFE: TSEHES, 21, TFENES, S, TEHES, SH.

7. THA: RATIEZFESTAXMLFIMNELM; 10BPMIEUEARTE, MAMTFRIEEIUT, 9HCPIFREL L7K0.1%, R TE0.3%, #IC\CPIELLKIEE
ZESTAY K, IAMBMREBRTED Y, 2 "ARMEFERR" FWMM2ERET X, LPREEEAHFHFETE, EXMEI10ANESNER2ER, Brim
HFREBSEREEREZIR, BR25TMER, BEXE, Z+REAYESESNAOLFFRT, ARMNEFNEEINHBEASZ, RTEFIHAVERE



ron KEkHERLS

\ DAYUE FUTURES

1715 [= 5t
304EHA, 10EHA, SFEHE2FHE NN THEERR

uses | mn | ane ane

T2512.CFE 108.520 0.02% 55607 221517 -4032 220017.1B
TF2512.CFE 105.970 0.03% 40159 131209 -578 250003.1B
TS2512.CFE 102.472 0.01% 20087 64193 -1509 250012.1B

TL2512.CFE 116.45 0.09% 87575 122816 -2848 210005.1B




R L R
3ot

DRFIJZE
6.0000
5.0000
4.0000 n
3.0000 [/} W d

TP T TN, ot

Ll

M\
2.0000 h—“w‘m{ Iyl '“I"'”r ﬁ n-'lr" ol A
M, ml‘ lw ok

1.0000
0.0000
N N NS N N N NS N N NS NS
nV nV nV v nV wV wV ~V nV nV nV
N 5 5 S S Y & o va Vi o
D D D D D D D D D D D
——DR001 % ——DRO007 %

#HEFIE: wind®Eil #EREIE: KBS



o
IFF

FR{REIREIHAU =R EfSHAPRFI=

4.0500
3.8000 n
3.5500 1.0000
3.3000
3.0500 0.7500
2.8000 PN N
2.5500 0.5000
2.3000
2.0500 0.2500
1.8000 , \
1.5500 -ﬂ 0.0000
V NDODANMNORNANNDOATANOANDITNANONDNNOADINDOMNWOIN DN MO
1.3000 . O M EHNONO-HCOAO AN HANONOHANHMONONOHOONTWHRGN O
A AN DO AN OO AT DN AT O DA O A NSTNONNSNOD N
2075 2074 2075 2079 2074 203, 203, 205, 205, 205, 205, 205, 205, 205, 205, 20, Q299U O9900H9Q999790Q9Q710Q0Q90Q00 40099
8. 16’ 'I& 29, ?0 30 ?.L ?L e& ?& 2, 33 22, g g W WO0WMWWOAHOA NANNOOOOOd-H - NANNNNMNNMNMNHNNS T S
"0z. N7..,70s "o 03 09 “0> "0p ~07 ~0p ~I3 ~0s5 "o 6 ~Of_ T09 Ao dadoddodododd N NNNNNNNNNNNNNNNNNNNNANANN AN
03 1 ?5 0> 1) 31 Os ?3 03 “3 ? 0> J 37 o g 00 0000000000000 00000000O0O0O0O0O0O0O0O0O0O0O0O
NNNNNNNNNNNNNNNNNNNNNNNANNNNNNNQSSAQAS
— RTAEREBSE 2  — BTAERREESE  — RIS EE RN 106 Lov-2y sy.2y

FAEFRIR: wind&Eifl  #UEEIE. KHHR



A I :lTIE
<> AiHtEA

DAYUE FUTURES

BHEDH

CFFEX10FFHAEREAER- B2 (CTD) (&M R1T1E) EHE CFREXSEERAEIRIAST-BELZ(CTD) (EE M R1718) EEHE
0.70 0.40 -
0.60 1
0.50 h 0.30
0.40
0.30 ’ 0.20 1
0.20 ]
0.10

0.00 AWk i l, i ] ]

] ]'] Iu U 0.00
-0.10 - k .
-0.20 v -0.10 ]
-0.30 -
040 - R
2024.08.30 20241115 2025.01.23 2025.04.10 2025.06.23 2025.08.28 2024-08-30 2024-11-15 2025-01-23 2025-04-10 2025-06-23 2025-08-28

— EE(CTD)(EENIR1TIE) —8ZE(CTD)(E BN R1TIA)

#AEFRIE: wind®Eil HUREIE: KBHALK




DAYUE FUTURES

<> AiHtEA

BED

0.40 a0
0.30 - 120 -
020 | 1.00 -
0.10 - 0.80 - ‘
0.00 | 0.60 l
1 0.40 -
010 ] ]
] 0.20 - »
020 | ] L w
: 0-00 : T ' ‘ | F | ‘
-0.30 ]
: 020 1
-0.40 - 1
] 040 -
-0.50 - 0.60 3
2024-08-30 2024-11-15 2025-01-23 2025-04-10 2025-06-23 2025-08-28 2024-08-30 2024-11-15 2025-01-23 2025-04-10 2025-06-23 2025-08-28
BTSRRI TR) — B (CTD) BN RITTE)

#EFKIRE: wind®il  HUIRERE: KBHALKR




®REH

« AIRSHNZ B T AALERNBIRAE . RERNMHATRNERATBEEN, EOARSE

BV UEM AR LIE. Bk, EFSERHIRENETHTOME. NE. 205lH. TIL, M
AR ARIAERNBIRAE], BEASENARSHTAZRENSIA .. MTHFMEZE

o« AIRSETAMRAGERMNERA S LEARARIAR TGN A ZRS ST R, (EXEH

T AMEHNER . MR UAREGENAERNE. TR BAUELUR ST B AT B8 By
[REHRIE. A EM AN AIREAFHOER . WRUREHECVERE. M. HIEL
SeRM T AEAKE, BERERR AR B IR S KA A miSy B9 R A B M 5 E. &
WEAEA N ABIRIZHA o AARENRREE ANAREIRE . WELKAINTHE. AIREPhE
B R A AR AR T AN A R A B 893217 6

« AIRSPHNERUEMARARBH, MFSZZ2H, M EMRE . 7A#. R SHNREZE

RN, REARERHNBRASARIRESPNAN SN FELHRFEWMBEMIBR, REBRER
WS EHRERER S KR AR I B R 2 8] R AR E1FE Ko



é} leﬂuﬁﬂ'mf MEMES: 839979 ZHSBMNWEENS: ST [2012] 1091S
DAYUE FUTURE

THANKS!

bk : AT E BN h i X AL B8 1895 71
BiE: 400-900-7111 E-mail: dygh@dygh.info



