;0‘ N AEEHALS % B B B K TEMETT [2012] 10915

DAYUE FUTURES

nE A Bk (2026-2-2)

KR EREEES HES
MM EARIES: F03105325
BB GHIES: 720021337

BEZ G R: 0575-85226759 /

BHERR: ARG IR S E WS TN RS, HA il aAEG BXESH A, AR BRI 5 2.

RIS NI IR BB BeAIR & WA TSR N RO s T4 RS, #5058 e i 1



S PYE=

LEEAE

I, FEART: FoRANEE, PEAARARTE, 55 R AR, M= Arh 4k S ST W
2. 7 WRGUILTEN3250, HEFE122; mE

3. FEAfE: 435 EEI T FEAE326. 450, FRELIEN, FIELE; W

4, #HE: MARLE20HZ T 7, 20H k(A by ik

5 ENFG: BYENFCEHT, T WT

6. TiH: SIS IKIA S, FFoREER, ERAE7R TR, R G e R A



Fo AkHRLS /
" DAYUE FUTURES

IE2
PR RN, BUIRTFEK, LA P2

A2

N PATE AT U EARE S, 2 R R Ak 2L 55 Fs AT T R



BHUW S

A

1. BEATH: HEEEAESS, FEfFRed, WOz, ENBEsoR T T
2. HZE: MEIHN3270, HE-18; W7

3. FEAE: 233 FEI T FEAE278. 335, FRELED, RIECsE I, Ak

4, R PrigE20HZ N, 2004 By

5. ENFE: WETENFCHZ, 2. WP

6. . PEAESEIN, M, EWA R RrE T, RS B



Fo AkHRLS /
" DAYUE FUTURES

A%
AR A, IR TR, (e HEE AT P

A2



N -
O : WRSCILDL U S

&% (BRBF) : BPHR&S-%: AW EXAE (B)
— 20265F . —20255F & — 2024F . — 20235 & — 2022 & 20215 & —2020-F &

A5 FL/iBok

240-

210+

180

150

120+

90-

4

60_{ 1 IIIlL I x| -.-"";' ..-I .I f || )
30{3 4L AL/ B - AV VK r N A [
8 N :'_' .. lﬁ'&) A X [_ﬂ#, Al ~ AN - 'f l/\/ 1 g .I Eaih San

oy

M §

_30. 1\/\\f\ ;

-60-
01-02 01-29 02-25 03-23 04-19 05-17 0613 07-10 08-06 09-02 09-29 11-01 11-28 12-31




frig: PG

MALAR K : 4.75mm: JLEMAE: E&F (8)

L =2026F B — 20255 F —2024F F — 20235 & — 20225 K — 20215 B —2020F &
#45 . T/ vh

7, 000+

6, 500
6, 000
5, 500
5,000 .-
4, 5001
4, 000
3, 500

3, 000 . . . 1 . . . . . .
"01-02 01-30 02-27 03-26 04-23 05-22 06-19 07-17 08-14 09-11 10-15 11-12 12-31




FEH O BURME N

WHam: #o: CFRH: A& (B)
— 20265 & —20255F F — 20245 . —20235F F —2022% F — 20215 & — 20204 &
B3, £/

900+
850 e
800 |
750
700{—"
650
6001’
550+
500
450

400 - - ‘ - , ‘ - ' - = | : -
01-02 01-30 02-27 03-26 04-23 05-21 06-18 07-16 08-13 09-10 10-11 11-08 12-06 12-31




TEB O NH: REGARKEENHS

AL E: #o:. OFRH: A& L (8)
L ==2026F F — 20255 & — 2024 & — 2023 &
%4:?60“%7!;/?5&

-2022F B —— 20215 & —2020-F &

1, 000

900- |
8001 2 s
7001~
6001~
500-
400

300 . . - . . . | . : : : . .
01-02 01-30 02-27 03-26 04-23 05-21 06-18 07-16 08-13 09-10 10-11 11-08 12-06 12-31



l'i[i?‘l :’t:iE.. Fliht: ’l’
‘ DAYUE FUTURES

43

VRS b 3

W bisAZ BELEEE
L ——20265F  — 20255 & — 20245 & — 20235 L — 20224 & —— 20219F & — 20204 & —2026F & — 20254 . — 20244 & — 20234 B — 2022 & —— 20219 B — 20204F &
¥z, A/vk 31{, 7/ ok,
800 1
700
6001 4004,
5001 300 |
4001 .
3007\, 200

200+

1004 100+

oAl I WA Mo/ AN Moo\ A o ; AU VA
A = ) S A AL, W AR oo SN Y
~1001 ([ Wad SoaVey =1\
-2001 -1 00, w T "
-300 '

-400- 00-
01-02 01-30 02-27 03-26 04-23 05-22 06-19 07-17 08-14 09-11 10-16 11-13 12-31 01-02 01-30 02-27 03-26 04-23 05-22 06-19 07-17 08-14 09-11 10-16 11-13 12-31




\

e ARLERLS

DAYUE FUTURES

JE LA IR A%

7RI EAAE: Q235: &L ()

—2026-F & —2025-F & —2024F & — 2023F & — 2022F &

1% : /o,
S~

5, 7001
5, 4001
5, 100-
4, 8001 PR - Y
4,500{ ., —
4,2001"

3, 900
3, 600 ~—
3, 300-

3, 000- Ch S

e \ L —

Y

2021-4F B — 2020 A&

2,700
01-02 01-30 02-27 03-26 04-23 05-22 06-19 07-17 08-14

09-11 10-14 11-11 12-0912-31



)

Fo AkHRLS

DAYUE FUTURES

Iis: B WNIREE SRS

Mystee| R RA#& e : KoMK : RN (B)

; _2026-‘?&_ — 2025F K 20245 . — 20235 —2022F% &
£ 306,/

4, 000+
3, 800 T e

3 5op ¥ \

3, 400 S,
3, 200+ K
3,000{
2, 800
2, 600+
2, 400+

2021 & —2020-F &

-

2, 200
01-01

01-30 02-28 03-28 04-26 05-25 06-23 07-22 08-20 09-18 10-17 11-15

 12-31



Fo AkHRLS /
‘ DAYUE FUTURES

BT L%

247N Ld: FFFLILE: 2 (BF)

5 20265 K —2025F K — 20245 & — 20235 K — 20225 & 2021F B — 20205 &
-?1’.-‘?-9:3 R e

90+
87-
84
81+
78
7517
721
691
66

63+ 5 r% A Py X o W, e P I ek
#1J3] OB FHIVE  H16H F21F R26F %31F  F36FE F4E  F465 754 ]



)

Fo AkHRLS

DAYUE FUTURES

MR L T VR E

MEIERPR: FIR: 8 (B)
Sk, Et}kzg%ﬁr B — 20254
90-

80-

704 2

601 .
50{ \
20{
301

o

LHF

—a
N

—a

_a

>
7

/
™

20245 & — 20235 5 — 20224 &

20215 & —2020-F &

D

£11E  £168 $215

% 68

.y
23

1)3]

%263

%31/

% 36

4178 $H46/

%53/



Fo AkHRLS

‘ DAYUE FUTURES

WRALH P

B RARM AL L: RFE~AF: +8 (F)
— 20265 . —2025-F & 20245 & —20235F . —2022F K 20215 & — 2020 &
#A5: Fok

420-
390+
360+
330-
300-
2701 \
240+
210+
180+
1

AR F6R  FH1E F16E H218 #2608 H31E H368 E4E F465 54 3




)

Fo AkHRLS

DAYUE FUTURES

VAR }':L

7 =L
=z

HERE: Mekbk: £F*E: v8 (A)

L =—2026F B —2025F B — 2024F & — 2023 & — 20225 &
ﬁ%%if 77 vk,

340+
330-
320-

3101/

2021 . — 2020F &

Y

68 H1E H16A H218 H268 #HNA H36H

BAE H46)3

%54 JF]



V" xi_ ﬂ":

‘ DAYUE FUTURES

WRAE

WRAUAR AT

3"
EEE

A

il

/]

2,000

1, 500

1,000

500

\)

-500

—~

/.
N\

P

r\\v
“k»

W/V"v
NS AN x%b‘ox“‘ﬂi"Q"ox%

& ,\bs q)‘b

\»gm._‘ N prl—
cb X P " v‘ q)% \)
NSCENENTEN NANANY

Ve
N\ Q“)Q“’Q“)Q%Q%Q"Dq‘bQ”Q“‘Q“Q%Q%Q%@QQ’QCOQ‘O@“@@@’@’@’@’@@@@\Q

— 20214F

20224F

20234F

20244F

20254F. emmm— 20264F



N -
1]

e & A

-~
ok
-
4
P4
A
=k
b
HEN

2, 000
o /JJ \\ /v\_NV, "VJ V‘\\A
1, 000 [\\
g
~
B
500
0
HHEH 01-14 01-27 02-09 02-22 03-07 03-20 04-02 0416 04-29 05-15 0528 06-10 0623 07-06 07-19 08-01 08-14 08-27 09-09 09-22 10-12 10 2511 07 11-20 12-03 12-16 12-29

— 00214 — 00225 — 00235 ——— 20244 20255 - 90264



N -
MRS vy J Ay S A

EuM: ;¥ AE: vE (8)
— 20265 B — 20255 K —2024F & — 20235 B — 20225 &
¥4 A/vk
700+
60011 9
5001
4001 L P
300- " W\
200-
100-
0
~1001
~2001

=300-
01-02 01-29 02-26 03-24 04-21 05-21 06-17 07-14 08-10 09-06 10-09 11-05 12-02 12-31



B E P A S )

(-
g

FARAM: £ FHAME: H (8)

. =—2026F F —20255F F —20245F )5 — 20235F B — 20225 & 2021 & —2020F A&
1066, ™™

9001
800-
700-
600-
500-
400
300-
200-

-300-
01-02 01-30 03-01 03-29 04-27 05-28 06-25 07-23 08-20 09-17 10-20 11-17 1231



A R A A

#IMmE: FF: AE: +H (8B)
—2026F &

20254 & — 20245 i — 20235 F — 20225 /&

- R
700- A
6001\ [~ VIn
500- h_.-.L;‘-.__ﬁ,l_l\ ,, '_1 " O
300-
200-
100+
0
~1001.
-200{
~3001

-400-
01-02 01-29 02-26 03-24 04-21 05-21 0617 07-14 08-10 09-06 10-09 11-05 12-02 12-31




BROUH: 22 FE AT

MEN: /AN T: 22 EE: H (F)
20245 5 — 2023 F — 20225 & 2021-F & —2020-F /&

| —2026F B —2025% &
B (5. Fub
1, 500+

1, 400-
1, 300+
1, 200+
1, 1001
1, 000
900-
800-
700-
600-
5001 ///
4001 /%
300 -

200 - - - ' ' ' | ' ' |
PR 6B ANA F16A F218 $268 F3F H36E FAE F46/ 54




MRS JFEAF

FEW: BAMM AL L: TAERA: vH (B)

I _ﬁﬁ)zégr,ﬁ — 0255 F — 20245 F — 2023558 — 20225 F 2021-F B — 2020 &
8001

700-
600
500-
400

300

2001~/ L/~

100 : . . . - = —
#1R FHO6R  FNE F16F F210 F26F F31F F36H FA4F F46F F54 F



AR AR L €2

AR E: BT : o AEE: vH (B)

L —2026% & —2025% & — 20244 F — 20235 K
$41’§10: 77 vk,

20225 & 2021 % B — 2020 &

390+
360-
330

300- ,
270- / /]

240- .
21047 _—
180

150 - . : ' . : - = . -
218 H6R  FUE F16F F21F F268 F31F F36B F4JE  F46H %54 )




B AT

ALK : Mekbd: TAHAEA: vB (A)
— 20265 & =——20255F F —2024F F —20235F & — 20225 & — 20215 & —2020F &
¥43. FHok
200-
190-
180
170-
160
150
140-
130
1207
110- -
1004 . { \

BB B BB BH16B FH0B F268 H3NPF H36F HME H46F %548



Fo AkHRLS

‘ DAYUE FUTURES

MRESR WL 2
BEUE R A

500

450

. AV V’\v"‘“’*"
250 Qk\ ) //
” ‘ / N\ - j/\/\\ .

0
1H4H 2H4H 3H4H 4H4H 5H4H 64H 7H4H 8H4H 9H4H 10H4H 11H4H  12H4H

20214F 20224F 2023T. e 20244 2025 e 026




Fo AkHRLS /
‘ DAYUE FUTURES

WRECR LI 52 [F] Eb
BLLRILI B 5 IR A b

500
450
400
350
300
250
200
150
100

50

0
1H4H 2H4H 3H4H 4H4H 5H4H 64H 7H4H 8H4H 9H4H 10H4H 11H4H  12H4H

— )0264F e {1 R 1) (.



Fo AkHRLS /
‘ DAYUE FUTURES

WRSLJZEAT I 5%
BEUER I B L

10

4

A \/\A/\A‘_/
3 \\ AN .” ‘V‘A‘V ~

w - =
1

0
1H4H 2H4H 3H4H 4H4H sH4H eH4H 7H4H 8H4H 9H4H 10H4H 11H4H 12H4H

20214F 20224 20234 20244 —— 20254 e 2026




Fo AkHRLS

‘ DAYUE FUTURES

AR 9
Hts AR A

> > > > Q> > > > Q> > &
K q/%v %%v &v %%v é??‘ /\%v qu o)%v '&Qy . &v (ﬁy

— )21 w2022 20234 s 20244F. 20254 e 026




Fo AkHRLS /
‘ DAYUE FUTURES

AAERIIHE 52 A B
H T B 5 F R RS b

360
340
320

300

— 0264 m— AR



Fo AkHRLS

‘ DAYUE FUTURES

1.70

1.50

1.30

1.10

0.90

0.70

G JEAFIH 92 L
BT L

W’\/

Q> > > Q& Q> > Q> Q> >
%%b‘ &b‘ 6)%& (o%b‘ /\%b‘ %%v o’%b‘ @Q’b‘ . &b‘
20214F 20224 20234 —— 20244F 20254 10264




o
MR

(T

=
=

o

RARAN: TRHALHH: mRXEEAH: TH (8)
—20265F i —2025%F . — 2024 B — 20235 f — 20225F . — 20219F & — 20204 &

400, 008" ™
350, 000-
300, 000-
250, 000- :

200, 000- ,ﬂ ( IH;'
150, 000- '
100, 0004l

‘fﬁ,y\‘bilx Jﬁ“
50, 000- Hk MMt VA AEAA

0 | l ' | ! . | | . : | l
01-02 01-31 02-29 03-29 04-27 05-27 06-25 07-24 08-22 09-20 10-25 11-23 12-31

p—
c




P i R ot @ S A B AR CRIFIE EL)

— EHFEF Rl € BT AABETELK: v (A)

L2 ;1: rj\bt o1 = ’ —;—r— 1_‘: > Bl e o £ =3 — > T2=
ifﬁ(}— v — G FEFELN: BALbgG: HEHMREARL: PEH (A)

100-
80
601

o “‘PL T ‘ \
LW

VAR WVW

._40-
1999-02 2001-12 2004-11 2007-10° 2010-09 2013-08 2016-07 2019-06 2022-05 202512

0
_20_




Fo AkHRLS

‘ DAYUE FUTURES

b b

b Ly i L5 LA CRIFRFRIEL

— HRFEF Rk HE: HFI@MREFEK: FE ()
Fii: AR S A R
80+ — W FEF RSN BER: ALEHMETRE: FE (A)
ity | B EFRES: AE: RIHAETEK: 8 (8)
60-
50-
40-
301 ™
204 v
10
0
_10m
_20_
_30_
_40-

_50_
2000-02 2002-11 2005-09 2008-07 2011-05 2014-03 2016-12 2019-10 2022-08 2025-12




H &N PMI

St By #liEkPMI: H4E (A)

‘ — 2025 f =——20245F B —2023F F — 20225 B — 20215 & — 20205 & —2019F &
$i5: BHb

541

6§29 _ 7 s
o e .
48+
46-
44-
42-
40-
381
361
34

01-01 02-01 03-01 04-01 05-01 06-01 07-01 08-01 09-01 10-01 11-01 12-01



Fo AkHRLS

‘ DAYUE FUTURES

PIrT A s

L

Ap: HoxEgsd: FE (A)
_201’2‘5'{%% — 20244 F — 20235 F — 20225 — 2021 % & 2020F & — 20194 &
12, 000, 00+
11, 000, 000-

10,

w A OO N ® 0 O
o
o
o
o
o
o
1

01-01 02-01 03-01 04-01 05-01 06-01 07-01 08-01 09-01 10-01 11-01 12-01



IKIe %

Kik: #r#&igd (8)
 —2026%F & — 20255 & — 2024%F & — 20235 B — 20229 & — 202145 B — 20204 &
¥i5. /v
700-
650-
600-
5501

500+

450
400-
350+

300 r - . | . . : : . . : : ‘
01-01 01-28 02-24 03-22 04-18 05-16 06-12 07-09 08-05 09-01 09-28 10-31 11-27 12-31



Fo AkHRLS /
" DAYUE FUTURES

cA el

o AAREREERUE T RKBI RN A IR A7 . RE KB BAr A IRA 7 B, AR AT
BCUMEA 7 a0RE . Bl BB R A o B e E G AR . WA . sl Pk, AR AL
NRBIA AT R A, HAEAR S E ARSI G . AT RIE.

o ARG FET RBIP LT A G R 2 7 S A TN BN AE 12 TF SR BRSEBT BORE, (I
TAWE I EAEE . WA UG I HERaPE . nl S IR DLS S8 B I AR AT A B A i 25 O £
UEe AR AN XA S G B Wm BLR AR O ER . aTSElE . IR X se Bk = AR A
(ATARHS,  H Y BT AN K RIS I3 5 A B s b sk T 36 Jle X 8 AR FEAR AT B4 . ARG ASRLEACAS A
ARSI W o AR DU 5 NHIANF AR IR S ot ik e AR I a8 M R AR Y]
DA A PR 2~ = 13235

o AREHHELRULIIRERL, NMESF M, ARBAEMERT . 8. STHEbi s r &g E
W RBIPBE B A BR 2w AR TS B N A i A AR @ BUSUH AR T E R, P88 B AR YE AR 5 A
AR5 B 1R S 5 R B A A7 PR 2 W] AR S R ek



X G5EHNs %R IEREFRT [2012]) 10915
WEZ2ACAS: 839979

THANKS !

Mk LA 4 % TR X R S % 186 5 ThE
% 400-600-7111 E-mail: dygh@dygh. info



