@ 1 B B 1%
HUALIAN FUTURES

R GEEN S ER: IEMIFA [2011] 12855

TEEXHA 63 7R W A Hz

— M EIRRIBICPI KY

E

1
| A

20240811

EE: BF 4

B 076922110802

B ERSS: F03106904
B 3z 55182 20018307

3% Bl 2 -

o] 7%

RET

B 0769-22116880
B SRS F03117664

W% BBEK X551 20015600



VVVVVYVY

o

%

A =

H

-H

V)
i3
NI

RE W 2 B SR g

REF&HE

Tl

%%
R mr
S
M
s
Bt

it
Bt
i
45
X

D ximzim
D sri755m
P sz
B> susTH

iy

=S

12
p =&

M
NS




@ 4 T A 1%
HUALIAN FUTURES




_ @ A5 Tk A 4%
}E}EXJI_LI"@ HUALIAN FUTURES

& 2024F781, =EERIBEZRNIBREIEL LK. 5%, IFEL EiKO. 5%, 1—7 81, £EEREZNIEEL _ EEREER KO, 2%.

¢ SREBELRMNERELL Li3k0. 2%, F2MCPI _LikZ90. 07 ETR. BmP, BRAEME LKL 9%, FMECPI k240 1470 En =, EREANIS
320, 4%, E2MECPI_EFKZ90. 24N E S BESENFE K3 3%, SZMECPI_ERKL0. 07 NE S A KA RINAE Bk 2%, 2ZMECP1 3Kk £40. 024
B R; HRNETEEA 2%, ZZMCPI TEA0. ONMNED =. EttASEIRS . BHBEXURFNE S B LKL, 0%F11. 7%, KE. EFTHREMN
& a LAk, 5%F01. 4%, EIEAMEARS. BENIES R ERK0. 7%F00. 1%; 3ZBIBEMHE TE0. 6%,

& 2024F7R1, £ETIWE~ZLT NMBEELTER0. 8%, [FiRS EAMERE, Tdl%E~HEMEMNRELL T2 2%, 1—7HF, TE~FEH
[TINMBLE EERIHATEE2. 0%, Tl =Z WM 48 TBE2. 2%,

& TlEF=EE] N8R ZER S, RN TR0 7%, i TllE =HH M8 EKETELA0. 21080 5. He, R\ ik
3.5%, RFRITAANAE k1. 8%, ML LA TRE2. 1%, ERFRUNE TR 0%, RN TAE~FEL M8 EKETEN0. 26 ET <.
Hep, BmMBTR0. 7%, REMBTEE0. 5%, —ARBEAmNME TR0 3%, M AESEmIE T2 0%,

& Tl&E~=E2MENBHNRL LS, BRMNRIEEBENIZTES. 2%, BEEBMRIENMIE T2 6%, KREIFEENMIE T 9%, HLER
BN B TR0, 5%; BREBMRILBEEIME LK. 3%, LITRABMNE LK. 6%, WREIEN M Li%K0. 5%.

¢ TRRH NMBEEMWENE, BeEEELEFAIEENEKRIBIIESE—.

& FXRDEBAMIINARE, UETit, 7TAHREHEORES164. 7{23=TT, RELEIK7.1%; $H03005. 62T, [FELIEIK7. 0%; #02159. 142
Egt, [EIELIEK7.2%; BRBIES46. 5% T. Bi7ANA, FE#HEOSES 5H12ET, K3 5% Heh, HO2. 01 F1Z2ET, Eikan; i
O1. 497/ %7t, #Eik2.8%; BEINES18012ETT, K7 9%,

& NRAZUHEE, Bi7H, BiUXBSNEDNARERR., BB, £EH, HEH. T, 7HREAREXNABENE OERTE, MAXRELOERE
ERANIR, FitARSk—ELBTE R E X 3% 5 O s ge g R iFmimR S,

¢ LO~REMsHE, TIEFRSEREY OLLENARRKRS, BaiELIEEEREZTHE « EHEBMRESF L OERRR. si7hA,
BRELOMERIEEK25. 5%, HOFELLIEK18. 1%, REH OMBELE

¢ 7R, FHHEOERELEMEREERE, #OMEIEERK EAMR7. 7MESRET. 9%, %K A OEEIEERMRESEORE LIZRMIR, &
FREEEEFEOIEN . O EFELIZR B EBFRINR.
¢ FIRTAEHHBET®E, HEAM7TASITRIEOE BRI A2 3%, HEFRNFERRRHEOFTK.



UUUUUUUUUUUUUU

ERZF%E



m @ 4 T A 1%
HUALIAN FUTURES

[&|: SCPRGDP[EEL (%)

20224F3 20224E6 20224E9F 20224F123 2023%E3F 2023%E6F 2023%E9F 2023%E12F 2024435 2024465 EREYLSRLER

GDPZEEE Lt : : : - : 47 -~
LIRHE Y 42 38 4 43 43 3g ~
T 18 29 45 4.2 52 ~

3 49 e N —
B 58 43 ~N T
HENTEW 6 53 -~
BT . CHEFBRENL 73 6.5 -~
ERMERL 73 5.9 ~ ot T————
£Fhl 4.3 ~ T~ T
= 46 |~ e
SREhHE . REFEEREARS W I NN
RGN R 55 AR S5 6 8.6 108 87 N N

BERIRIE: WIND, EBXBAESHSAR



£ 1% HA B2

HUALIAN FUTURES

GDP[E] L Tk

E: =R T ENGOPYF R i K Rk B: =K/ AL XIGDP b A 2

12
80
70 10
60
50 g
40 — -
30 6
20
10 4
0
-10 2
-20
-30 0.-ll.Ill.lll.lll.lll.lll_-ll_
N A M A N DA M D M A M DM A M DO DM DO DM
O © O O 0 © O 0 0 O 0 O 0 O o O o0 o o o o o o
XS S S S S S S SO OSS SSOS
Mm M < < N N O O NN 00 0 O 00 O O A3 3 N N M o0 <
o d A o d d od 9 A od d d d4 4 & & o & & o & & -2
o O O O O O O O O O O O O O O o o o o o o o o
N N N 4 & A & A S S A S & S S & S S N Q”») Qq Q”) @ 0’5 QO) 6” QO) Q’b Q% Q’b 0% Q’b QO) Q”») Q% Q’b @ 0”; & Q’b QO) Q’b
NS AN SN NS AN N S RO RNS RN N RS B SRR S R R (R R R R
o — — QDQQQQQQDQQQQQQQQQQQQQD
—%—f“ﬂk—%_?\/—%:f"ﬂ L e e L e L e At i S RS VS AR VAl M 0
_— ET mmmE=psl = RENGDPHERLL

BRISRIE: WIND, EEXEAERISTAR HRIRIE: WIND, tEBXBRRI AR



@ 4 T A 1%
HUALIAN FUTURES

GDP[E]EL Tk

&: GDP& 43Ik

GDPEE A TR
RMBOE

Tk 32.76
=54 476
RiBiH. CEMREBLL
HEMZTEN
FEBRMERL
SRl
b=y
SEEH . WENEERARS
AR SRS L

20224F3F 2022fF6H 2022%F9F 20224128 2023%F3H 2023%F6H 2023%F9H 2023fF12F 2024F3H 2024%F6H

BRISEIRE: WIND, feBEHASRIZER



£ 1% HA B2

HUALIAN FUTURES

El: BRSAE~IEH El: RS SEsieHA SEETEA 1L

30 ’ 70.00

25 65.00

20 60.00

15 55.00

10 50.00

5 '\“‘"“‘T 45.00

0 40.00

5 35.00

10 30.00
N~ o — < ~ o — < N~ o — < ~ o — < N~ o — <
Q@ 9 Q Q 9 Q@ @ @ 9o Q 4 0 9 O <4 9 O

-15 23 2 8 s 888 Y8R LYY

2019-06 2019-12 2020-06 2020-12 2021-06 2021-12 2022-06 2022-12 2023-06 2023-12 2024-0¢ R R R ITI LI ILILLIRILLILRLR SR

—tm R S5V A PR FEET — RS RS TERNTEE AR SRR TEATE 2L

BRISRIE: WIND, fEBREASEIASSAR






Tl BRI

El: = AT T E K

£ 1% HA B2

HUALIAN FUTURES

[B: XA SIEIENER

18

15

12

-3
2019/01 2019/07 2020/01 2020/07 2021/01 2021/07 2022/01 2022/07 2023/01 2023/07 2024/01

RN ETWIEINE = —e=RE W —t—flEl —e=FRAT e BRRRKEE ST

15

o S
ALY 7a \'\x:\/\/d\,a«rf\/«t

(6]

-5
10
-15
NS ~v NS NS NS NS NS ~v NS ~v NS
5 Q> & & Q¥ N N N N N e
» > ~ ~ N > > » » » >
—E R E R — mE IEERBRE

FIRIEIR: WIND, LEBXEASIASFN

FIRIEIR: WIND, LEBXEASIAASFN



£ 1% HA B2

HUALIAN FUTURES

M EEZ T EMNE

El: MR LT FZTI B E

= Il 1 9H 6H IR ERLL ESE
ERTLRMERL . . 45 . . | 5.3 — AN—
BHAMRRASARL . . . . . . ] 44 TN -
REIERIMT . 31 . . : . . 0.9 =t e
BmHE
B RRIARE I HIE
£H2R0
1L ERIA(L 26 R EIE
EAHE
=gk SEA RN
FEEETYH R
BEESEAREMELEMI L
HeSEABEMELEMI W
S EH &
ARSI
TSR
REHE
SRER. ARAA. MISHIRAEMIEHENR F
B SANARFNSE A HIE
TTEYL. BEMEAMMSE FEEHEL
B ARSI

BRI : WIND, fEBXEAEHASIAN



£ 1% HA B2

HUALIAN FUTURES

MRAL T FE=8 (5rlsE E TR

FETVR&E2 2023468  2023%]E7H  202348F  2023%F9F 2023%F10FH 2023%]118 2023%F128 2024418 2024528  2024%3F 2024448 2024%E5F  2024%6H IEREBE L ER

P50 1752.5 17313 1747.1 17325 17200 1764.7 17555 17555 17950 /w,
FompnT & 60955 63133 5953.0 60115 5937.8 5937.8 6052.0 /‘/v\ﬂ*
F#E 39009.3 37754.2 382174 39297.9 388753 39933.3 37166.5 38385.3 40538.0 /\A/—\A/\/
KRS 1902 1984 202.7 2020 \/\/W
23 40198 40198 4096.1 - M
i 7435.2 74352 74769 71785 7685.0 M
£k 7462.3 71542 6918.7 7036.7 7036.7 7265.7 7163.0 7449.0 W
5 86413 82108 79092 7610.0 8594.3 W
Mt 12007.9 116534 11652.4 117815 113706 116524 /\/\/\_\f
AR 360.2 357.7 3616 354.4 358.7 3548 3548 3585 358.2 V
R 7917 807.7 822.1 8174 8445 844.5 8354 8285 831.0 /‘——-\/V‘/
T RR
pegi 3395 3455 353.2 349.8 3433 3433 3519 359.0 W
% 264.3 263.9 269.4 2715 2489 257.0 261.0 /—%w
TR 8227.6 82556 81859 8499.9 8143.0 84304 M
WAL 6419 6315 634.6 6314 6453 654.0 6472 6609 674.0 /\/\/‘/\’\
kil 287 257 2622 273 26.6 2856 279 W/\
RE 256.4 2324 2513 2833 2779 2346 2353 2613 \/\A
Bt vk 74.9 84.7 927 88.4 83.1 922 1025 \/\/_
BEEFH 9679.0 11339.0 11297.0 104220 92250 9979.0 /\_/).,—AA»—
PR

S B 3215346.1 33460000  3615269.0 35207559  3520755.9  3617000.0 35450000  3620000.0 M/—/‘M
REBHA 24951 1615.9 2756.8 21222 1668.8 21470 - /\/\/\\/\/\/
KPRBEE 4698.3 44495 4881.0 5139.6 5224.1 53103 49817 4914.0 m\

FIRIEIR: WIND, LEBXEASIAASAN



£ 1% HA B2

HUALIAN FUTURES

E: XHBERtEREHSLXBEE E: X, KRN B LB ERLEE
300 9 40
8 30
270 ; 20

[O2 B )]

>

10
0
-10
-20

240
210
180

-30

-40

Q Q Q N N N N AV AV

v Vv v 3% 3% 3% v v v

Q Q Q Q Q Q Q Q Q
68 78 8H 9A 108 118 128 1%28 38 4A 5H 6AH L

L EE  —e—[EhEE (Hh) — JKER R

w

N

[ERN

FIRIEIR: WIND, LEBXEASIASFN FIRIEIR: WIND, LEBXEASIAASFN



£ 1% HA B2

E: e#<HABE (ZFERFD E: =R A EEEE
9000 30
8500 25
8000 /\/ / 20
7500 15
7000 10
6500 5
6000 0
5500 -5
5000 -10
4500 -15
4000

18 2A 38 48 5H 6H 78 8H 9AH 10AH 114 12H v

2018 2019 2020 202] e=—)(2) em—)(23 =—)024 — ) e TR em— R

FIRIEIR: WIND, LEBXEASIASFN FIRIEIR: WIND, LEBXEASIAASFN



Tl 2 B I

E: 2T RABEREL

TE AE B 2023-04 2023-05 2023-06 2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-03 2024-04 2024-05 2024-06

8.33 74000387 6461380 9.89 8.39 10.00 7.36 7.22 5.83
RS 6.20 10.33 10.39 13.03 8.58 8.29 13.09 12.39
Xy 7.65 5.90 791 8.92 8.81
Wk SR IE 219 2.20 0.50 3.60 483 5.16 7.38
AHRRASRIL 0.68 4.09 1.29 5.11 7.22 3.85 6.63
RELEXRIL 4.79 488 5.42 10.24 467
FESEXIE -3.43 -0.48 10.34 10.34 273 -0.33 0.00 0.00
EE£EXRIK 3.20 -1.27 2.26 8.83 153 0.29 0.00 0.00
3 A 5.42 3.05 3.94 0.00 0.00
REIRMINI 7.12 7.05 6.34 7.49 5.97
BEIRRIZ RIS 6.23 3.78 5.99 6.03 478 5.31 2.75
R BRI 7.56 10.44 713 9.96 10.74 8.66 10.49
E AR 2K Sl 6.36 5.33 481
Al BrERAIN T 10.05 7.66 5.68 9.81 6.34
2 ERLR & mFE 9.13 9.00 6.37 9.17 11.72 5.52 5.36
gt bk SR 13.18 13.59 13.70 15.32 10.58 6.47 7.23 7.85 7.94
BT H M 472 445 6.00 758 9.47 9.76
EEEREAGRELEN 9.38 5.73 6.60 11.12 791 9.29 5.23 9.40 7.40 418
FESRABREEEL 4.14 2.30 5.30 496 8.19 8.40 041 1.56
RERIE N -0.80 9.48 9.42 10.39 10.64 451 5.69
LR EEE S 3.19 3.86 6.82 402 : 5.95 5.91
BN EFIE 13.17 15.64 17.85 18.18 20.69 19.66 21.02
B S AN AN 254 A A 30.04 24.29 19.03 17.02 31.87 16.05 22.75
FREE 3.49 427 5.26 6.35 521 342 6.46
HEY., BEFHEFAEEFEN 28.79 31.65 25.32 29.07 30.82 27.83 26.10 28.79 27.43
B 80.16 46.81 55.32 86.97 77.49 68.06 64.21 87.45 65.50 72.52

EEES 10.20 10.74 12.66 1417 12.02 14.37 12.44

E: BER2F12RAMTI TR FRIRIR: WIND, LeBXEASII SRR



@ 4 T A 1%
HUALIAN FUTURES

Tl Ml F ) 2 &

E: TlNFiERE Rt EE E: TllFiaasmESAE (FIitE)
50 9000
40 8000
30 7000
20 6000
10 5000
0 4000
-10 3000
-20
[(o] [e)) o~ [a0) Yo} D o [20] (o} D o o™ (o] [e2] o~ a0} [(o] D o [a0) (o} 2000
QR e 7T @ @ QT Q QR 9 Q@ Q@ Q@ I Q Q@ 0 < 0 O 18 2H 3H 4F 5H 6H 7R 8H 9H 108 1173 1273
()] [e)] ()] o o o o i — — i (o] o o o on on o o™ < <
i i — o o o o o o o o o o o o (o] (] (o] o (o] (o]
2 2 2 2222929999299 2989892828228 ¢.8Z¢. —D019 2020 2021 2022 2023 =t=2024
BRISRIR: WIND, fEBXHASRATTAR BRISKRIR: WIND, fEBXHASRAZTAR

2024F1—6 A1, EFRLAET Il SEEIFE S 5135110, 3127T, RIELIEKS. 5%; MR LTl il SEIPEMIUIN64. 86512 7T, [EELIBK2. 9%.
202456 A1, FARLL LTl il SLIRFEREEIEKC3. 6%.



A ESE=Ei=t

Bl: = KTulIKFESE R FEE

@ 4 T A 1%
HUALIAN FUTURES

& = ATATIEEMIAN RiTFIEE

Vv o " &

N QS N
A AP
S S

— MR =X & W BH. RN BMREKEFRER AL

50
40
30

20 ‘\\

10

N N NS Ny N N N N & N N
v v 3’ % o
o D o D

— G W =X & B A R EKE R Y

BRISEE: WIND, feBRHASRIZER

2024F1—6 R34}, KA A SEIFE 2806156 31Z7T, FEIELTEE10. 8%;
HilE Al SEILFIGE 2824985 112 7T, 1E4K5. 0%;
B, I S RIKE RSl ST F)E 2 803968. 812 7T, 1423, 1%.

BRISEE: WIND, feBRHASRIZER



AR LA _E T Ml 1Ml F513 T A 1%

HUALIAN FUTURES

E: RA LT SFFE (Ol ETH (2T

A e 202376/ 2023%7H 2023788 2023798  2023%108 20237118 2023%F 128  2024%E1F  2024%28 2024738 2024745 2024%5H  2024%68 WERMERRILEER
RN LT W WFBERE 7195.70 555520 711840 7561.70 7034.30 5914.70 5891.60 6596.90 T566.50 | e e

RKTTR 533.10 576.20 546.10 737.60 597.50 510.80 546.10 623.60
IR 285.40 352.20 336.90 338.30 318.30 297.10 326.10 326.10 330.70 352.80 33740 N ...
RIE BESERE 46.40 84.90 67.40 64.40 64.40 75,60 5320 ... ...
HFEEEXRIE 70.30 59.80 69.50 65.70 61.80 93.00 88.30 87.90 91.10 TTe—
L BRE 3430 3270 3350 44.40 2670 26.70 46.80 — N\
FigR T 16.70 4320 -1345 -1345 -22.15 -770 TN
REemT 39.70 30.90 98.30 80.00 38.80 -8.60 95.00 12410 ... .
HeemAak | 20790  |NIGSO0NN 22000 297.80 35300 24540 34190 35790 e
RAE hper g 18.90 19.20 24.20 30.30 29.10 39.95 26.10 2250 25.80 e earasea—
IR R 155.50 134.30 153.80 167.80 163.30 191.00 157.40 164.50 13970 e ——
e 33180 | 28880 | 37830 507.20 530,40 44010 387.40 41930 NS
LB 251.00 178.30 288.40 261.50 296.60 161.95 151.90 160.00 16220 TN
TENBERE 783.50 730.70 548.30 675.80 799.45 43320 503.90 996.40 [T A
LB 12.60 13.40 17.60 20.10 2255 15.10 19.00 18.40 e N
BRI E IS 94.80 60.90 69.10 80.80 69.60 116.80 84.00 92.50 L
. TRRE 315.80 17240 260.60 292.00 231.20 272.00 20350 234.90 NS T e

ik lE . .

RIERIE 430.10 406.80 452.80 424.00 486.50 543.40 388.40 618.80 e
BSA 615.70 532.30 _ 451.50 549.90 643.80 512.90 552.20 52750  — T ...
BREEE 318.80 266.10 294.10 302.60 306.30 295.10 35580 . .—" T
R 120.60 82.80 87.10 107.60 82.20 106.20 e —
REE 38.40 36.50 35.40 NP
R 31.40 4240 24.10 21.80 e T
REEZMT 92.70 160.70 149.40 91.30 13180 TN
AR 35.10 25.60 69.00 63.70 94.10 76.70 43.00 34.90 4120 /S —
ESE 56.20 59.10 65.50 74.00 86.40 108.10 78.25 73.00 71.10 67.10 e T
S ENRY 26.60 28.20 31.90 36.40 43.00 31.80 25.90 OO A
TERRIEE 323.40 210.80 354.20 276.90 276.90 407.70 I N et
REFE 40.10 30.30 28.10 33.60 29.70 — I
SURF & 57.20 58.90 67.00 56.90 7235 60.00 53.00 53.20 —————e T
A= 121.70 147.40 127.60 138.40 83.50 119.30 112.00 10360 < —— N\
GL R 69.80 42.70 51.50 4520 51.50 55.75 4320 65.00 USRI A
Bz 379.00 342.90 258.80 310.70 343.40 272.60 272.60 292.30 295.10 39600 . eeesreeee

BRISKIR: WIND, fEBRHASRIZER



£ 1% HA B2

HUALIAN FUTURES

E: Tl =5 EFFIPPI &: ST mEER XEE
20 20 20.00 20.00
15.00 15.00
15 15
10.00 10.00
10 10
5.00 5.00
5 5
0.00 0.00
(0] (0]
-5.00 -5.00
5 5
-10.00 -10.00
un o0 i o wn o0 L} o un [ee] L} o un o0 Ll o un o0 i o un
o o — o o o — o o o — o o o — o o o —l o o
-10 -10 % 9 9 2 9 2 2 5§ o 8 5 8 Y ¥ YA a9 s F
N S N BN S SR . S S £ 2 83 £ 2 28 8 8 28 8 28 828 288 8 2 %288 82 8 8
S S S S S S S S S S S \ , \ ,
—_— IR R EELL AR R R E o 1 R B R A IR R B
TPl st EFER X EL T = pY St EFERBRE L PPI[EILE . N . .
- - Tt 1 7 PR TR IR R L, e 7= B S 77 R R EL
BRISKIE: WIND, 1EBXHASSHHZTRR BEISRIE: WIND, 1EBEHASRHHSTAN

BE24F AR, MRUALT AN =mmiFste. 37A1ZT, 1BK4 7%, EEERANRRFHEGEES, FOEHWRE, FiF. TiFFEELAEER, HIEWHINAELSR.



T )

E: ME LTI EFES (relsg BT (2

£ 1% HA B2

PR E T 755

2023fE68 2023%E7H 202348 2023%E9F 2023£E108 2023115 2023%FE128 2024%28 2024438
58734200 16035590 16161230 161197.70  163117.80  164328.20

A 1481.40 1473.20 1451.10 1465.30 1492.00
WX 190.50 198.00 202.60 193.90 198.10
P2 BESEXRRE 358.10 361.40 353.80 357.00 362.50
HFEELERE 373.80 364.10 374.00 386.60 385.40
ELER%® 489.90 492.00
Al T 5885.80 6043.10 6032.50 6220.30
EBemnT 7742.20 7796.60 7930.90 7887.10
BFeEEAK 7808.30 7853.70 7756.90 7836.30 7786.50 7807.00
BE#R) [la-2ras:3 123250 1252.60 1259.90
BB R & 3680.30 3693.60 372890 374210
kR 9193.60 9169.10 9271.10 9548.20 9573.00
EEETY 7246.80 7243.40 7246.20 7262.60 7325.40 7323.40
THEVBEEE 2029740 2080220 2029820 2042590  20481.40
S EH & 394.00 392.60 398.90 41450 42290
BEREFIE 3090.30 3181.70 3221.10 3242.40 3276.40 3260.70
T THEE 10387.20  10586.00 10467.80 1060120  10601.90
AREFIE 9024.90 9079.80 9035.50 9179.80
B S A 1328320 |« 1355340 1347550 13603.80
BREE 9735.30 9906.00 9974.30 9886.90 9927.20 9929.30
NEINES 2375.30 2419.40 2450.00 2444.90 2475.00 2467.00
REFE 1027.20 1024.10 1025.10 1030.20 1043.40 1046.20
AT 985.90 989.30 985.40 984.60 996.80
REIS&INT 6354.80 6293.90 6141.80 6143.90 6288.40
SRy 1772.20 1737.10 1699.40 1707.20
AN 3740.70 3768.50 3806.00 3846.80
TS ENfl 782.40 788.20 790.30
TERRIZE 4297.20 4409.30
REHE 888.00 900.70 910.50
XA 2270.80 2287.40 2340.50 2311.30 2315.80 2332.30
R 1 4089.80 3990.20 3980.80 4154.40
EZATlE 5376.00 5460.20 5500.40 5433.10 5490.00

HUALIAN FUTURES

2024%E4F 20244E58 2024468  HEMERLLEES
161019.20 162496.70 16543020 16693950 16553230 —————
146230 147760 148550 146090 148570 — —  —————

193.40
362.60 350.10 353.10 351.70 35070 T v
382.40 376.90 37840 388.80 ————
47370 47030 47200 ———
6054.60 | 5873.70 505730 592570 608380
7819.40 827330 797080 791300 790310 e
788110 797400 | 825200 —_—
1253.30 —_—
374780 372020 377150 —_—
9617.00 974460 972940 974890 T T— . —
7263.80 738440 S
2007110 2021440 | 20933.40 2080910 = — . —
400.20 417.40 431.60 R
302210 307620 322230 325190 T T———————
1054350 1055340 | 10823.20 1081740 <~ ——___
908450  9196.20 933270 903140 T T
1308590 1344020 1354540 1320770 ———— .
9819.60  9961.40 | 10132.00 1004460 T
239350 242150 248200 249330 — ——
1041.20 999.00 102410 | 1046.00 —_—
992.10 974.30 995.20 —
6156.70 625400 623720 622640 —— .
175260 173630 | 1793.10 180850 — e —
380820 375500 381880 386140 . 3910.80 —_—
785.30 776.40 783.20 782.60 78950 T —
456260 448650  4544.50 —_—
910.80 877.30 885.20 893.50 89330 T
232700 232970 232520 & 228210 T TTTe—e——
408110 416230 421550 423140 420680 "
5406.60 | 5349.30 530420 545320 540990 T —— —. .

BRISEE: WIND, feBAHAEHAZTER






@ 4 T A 1%
HUALIAN FUTURES

CP | A0%%1(>CP|

[&: CcPI [&]: #Zi:CPI
6
15 6 s
5 5
1
1
4 4
3 0.5 3
0 ‘ I||M||| ||| | ' |‘| ”I‘ [, I| .|‘|.| | | ||| |
I | |||| I ! | | | | Tl ! I | ||
: | oAb IE
0 [1{11] 1} 1 B
05 | |||||| T |||||||
1 1
-1 0 -0.5
0
-1.5 -1
2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024 1 L
2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
BN CPIFRLL = CPIEILL (FH%h) W 20 CPITREE B CPIBEL (%)
BRISRIE: WIND, 1EBXHEASSHAZAR BRISRIR: WIND, 1EBXHEASHAZAN

20247, =EBREENKEIL LK. 5%, IFEL_E73K0. 5%, 1—7H ¥, £EEREEMNEEE _ EERH_ LK. 2%,

R mEEEN LRI _E3KO0. 2%, F2MCPI L3k£90. 07 NE S =. Bat, BRAEMNIE LKL 9%, FMCPI k0. 141MNE S &, HPREAMNIE Li3k20. 4%, S2MRCP1_EikZ90. 24
NESE; BMNMAE ERKS. 3%, FZMCP1 _Ei3KZ90. 07N E S s KE@NIE LK. 2%, FMCPI EikL90. 240NE 5 A BERMIBETE4. 2%, FMICPITFEL0. 09 MNEF =, Hitt
ARERSE . HEXWRFNBO R LKA 0%F01. 7%, RE. ETRENRO R LK. 5%F01. 4%, £FRARERS. BENEDBI_EFKO. 7%F10. 1%; RiBBSMR TR0, 6%

o



“ @ 4 T A 1%
HUALIAN FUTURES

[&]: CPI4In[E]ERELE

2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 EFLEIRCLEER
-03 0.1 0 -0.2 -03 0.1 0.3 0.3 0.2 — -

B RIEE -05 -05 -15 -21 -22 -2 -14 -14 -1 -11 e & _ - - -

CPIEIEL : £EBH %M

"E 03 06 06 05 04 05 03 05 05 05 0.4 —— i —
®A - -17.9 -22 -173 02 -24 14 46 e = - =
£ -05 -7 -64 74 -39 N R
5 13 -03 -03 -6.7 Al
"E 14 15 15y mn L mu
AR 1.4 17 e W BB B
B 06 09 1 P T,
BiE my? = "
FERREHE -0.1 -0.1 0 0.1 e e e
JKEBIRRL -l
HERRRIRS 07% = o gl mn
RARE P e N -y
RERS 18 1.9 19 1.9 — a1
TEERE 0.6 == —"" "
ZBIA i e
BHITAR
HEXIRER
BIRSE
i
BT R
HZh
iy

BRIEE: WIND, TEBXEALRRISTER



£ 1% HA B2

HUALIAN FUTURES

[&]: CPI[ELLIES

28

24

20

16

12

[e]

4

0 14 “’
-4 ""

-8

2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024

RmEE 0 RE R FEENEEARERS B ZRTBEN B HEXNRE W ETRER BfhHmERS

BRISEE: WIND, feBAHAERIZRER



“ @ 4 T A 1%
HUALIAN FUTURES

&: PPI E: Tl @REENIEIERSPPI
0.7 0.15
0.6
12 0.5 0.1
0.4
9
0.3 0.05
0.2
6 0.1
0 0
3 0.1
-0.2 -0.05
0 03
0.4 -0.1
-3 I N OO = N O A 1N O A N O = N O A N DD H N AN O N
O O O O O O O 0O OO0 OO0 OO0 OO0 oo oo oo o o o o
O O O NN N O®KWO®OOWOA A O O O O ™ H o NN N o <t <
D I e R e T e D e T s D s D e D D s I e L A o A o N o B o Y N N o Y Y B o\ A o I o VI o R o N I o |
-6 RRRIRIRRARRIRARRALILIRLALILIRARILILIRKRRIRLILRR

2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
— R mERIEHA R =t IV RiEBA R

= CRBILHIIEE A [LL —PPIL B REILL (HHH)

ol

e PP| TR LE, e pPP|[E] L (FHH)

BRISEE: WIND, feBREARSSER BRIKIR: WIND, fEBXHASRIZER



“ @ 4 T A 1%
HUALIAN FUTURES

[&: PPI[EIEE

2023%E7TH  2023%E8F 2023fF9F 2023%F108 2023%F11H 20234128 20241F18 2024428 20244E38 20244F4F  2024%5F 2024%F6H 2024%7H

PPl BT -30 -25 -2.6 -30 -2.7 -25 -2.7 -2.8 -25 -14 2\ IR RRLLEES
AT -37 -30 -30 -34 -3.3 -30 -34 -35 -3.1 -16 e S
PS =00 =74 -6.2 -73 -70 -6.0 -55 -58 -48 -12 e .
AR -40 -2.8 -2.3 -32 -2.8 -2.3 -34 -29 -19 05 O
T -31 -28 -30 -31 -32 -3.1 -32 -26 i
HIERR -11 -09 -10 -0.9 -08
LLES -1.0 -0.9 -13 -08 -07
REX 0.1 0.1 03 03 03 04
H A& 0.0 0.0 -01 0.1 0.0
it FOB 2 -1.9 -18 -19 -18

BRISER: WIND, feBRHASRIZRER

20246781, SE T = HMASR 0. 8%, MBS £ AR, Ttk =&ML RH2 2%, 1—7B T, Tl F=& W st EERBTRE. 0%, T
4 P NS T2, 2%,

Tl e SRR LA, S SR AR IR0, 7%, BTl 72 AR MK T RIEL00. 520N E 4 5. HoR, SIBTAbfs £3K3. 5%, BRI Tl g 3K 1. 8%
, T TR TR, 1%, 45BN TREL 0%, BTt = g Bk T TR0, 264 E 5 . Hep, REMETHO. 7%, REMHETHO. 5%, —i BB
TREO. 3%, THFIEBRMNIE T 0%,



“ @ 4 T A 1%
HUALIAN FUTURES

: EEITIHET %

FESVHNIERLLE 2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 i MERELT{L
Rk Rk -16.2 -15.6 -154 -15.8 -165 -16 -14.7 -15 -142 -9 i israas
R AMFARASRFFR -10.6 -33 1.7 -3.3 -16 42 6.3 B.7 T seese——
BEEEEXRE 05 6.8 6.7 06 46 . 3.8 sesetttrere
HELERY® 8.3 9.7 7.6 135, 17 184 — —
REIRMINT -3.6 -34 =22 S0 T Teeteninsase
BmHE
B RS 2 i
R REE . BRI
S e
Bl Br R EAEH T
L ER R A HE
EAFIE
RIS -1.8 -1 0
MRERFNEB KL 1] -36 -34 -3.2 .
BT YH ML -6.6 -7 -76 -8.2 -79
0T s RESEABERELEMT -66 -5 -52
BB AKRELEMI L 14 27 26 1.7 0.4
SEH M -2.7 -24 -24 =2 -22
BREEFE -04 -04 -05 -05 -0.6
SRAE 15 14 14 14 “ .
THEN. BEME SRS H_ 29 3 T e T
B, BANEFFER 0.5 0.2 =l -0.9 -0.5 “19 T
PR A PR A -1.2 -0.9 -14 -1.3 -15 -0.8 -0.5 T e

BRISEIE: WIND, fEBREARHASAR



m @ 4 T A 1%
HUALIAN FUTURES

: Tl = E TN AR

. 2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 IEMEFEELES
Tk A = E MR

-4.6 -36 -3.7 -4 -38 -34 -34 -35 -3 -17 e

VoS SEPAES 91 -7 -6.7 74 -7.2 -6.7 -6.6 -4.9 -4.3 -21 N reasrase
2esEMRI% -56 -34 2.0 -15 -41 -55 -31 -23 26 s
HEEBEMBRBELE 2.6 4.2 37 26 16 15 33 8.1 ~ "
AN/ -104 -73 -63 -6.3 -6.1 -57 -56 -54 -43 Do st
AMBEAREK -5.9 —6.6_ -6.4 -6.2 -5.9 -54 -46 -34 e
BAMBEEEREE - -6 -6.6 -73 -738 -76 -7 -65 -72 J SOV

He TV EMRRFRMAE -18 -1.8 -1.8 -2 -1.9 17 -19 -18
RE = 2k -56 -37 42 62 58 53 -6 52 .
R B 0 s o7 04 o o T os 02 05— -

ERLSE: WIND, fEBXHASSHFSTAR

2024F7 AR, Tl =& T MM RIREL 2 2 TFE0. 2%F1 TFEO. 1%.

Tl = EWHENBAIELE NS, BRMBLIEEREXNMB TS 2%, RREBMBLXNBTIEE2 6%, REFmENBTIEL 9%, FHERRERHENIETEC. 5%; FEEREM
R B2 AR EAK11. 3%, W TIRFISEANAE £3K0. 6%, BARIEN 24048 _£33K0. 5%,

FeRH IMEERMEMNE, B EBELEAMEMEREAMNESE—.



£ 1% HA B2

HUALIAN FUTURES

EEWHIEEEN

B: 70K mEFTEEmEENSEREARLL B: 70K mEFEEmEENEERLE BT

15
12 0.9

0.6

0.3

& %) o w o ©

%

'

? /
<) o o -
© o w o N
gam— |
-

|
[(s} o~ Yo} o~ (o] o~ Vo] o~ Yo (o] [(s} o~ Vo] o~ [(s} (o] Yo} o~ o] (o] [(s} o o~ Vo] o~ Yo (o] [Ye) o~ [Ye) o~ Yo o~ Yo o~ o o~ Vo] o~ Yo o~ Yo
S ¢ 2 9 9 o8 §o = 9 o 9 oo o 9 = S oo S ¥ 9 = o = & o o o g o 9 T g o oo o o o 5
< < N N (o] (] ~ M~ (o] 0 ()] [e)] o o i — ~N ~N [a2] [a2] < < < LN n O \e) ~ M~ (o] [ee] o] [e)} o o — — ~N ~N (22} o <
R R —l — R —l — R —l — - — (o] o o N N N N o o — — R — R — — i — R — — o [a\] o o N N N N N
o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o
~N ~N N ~N ~N N (oV] ~N ~N (oV] ~N ~N N ~N ~N ~N (oV] ~N ~N N ~N o~ N ~N (oV] ~N (o\] N ~N (o] ~N N ~N (o\] [o\] o~ [o\] ~N [o\] ~N (oV] ~N
e s N . e e
——T70HHEFTELRARL =T W =k 25 il =70 EEET L BN =W & =T

FRRIR: ERGI A, LKA FRKIR: ERGIHE. EHRAALEMRER



@ A5 Tk A 4%
FTEWTIHEEENR

B: 245570 AP HTERmIEENBIERH AR B: 245570 AP HFERmIEENBIE R AL

—EEIEED

CERMEEEIR \
E&= IR e
L i ) ; @ s :
W ==TE 8o @ Fhms Lo
= 25 LA o
) PSR | @ s i i
BRKIR: ExRGITR. LB RER BRKIE: ERGIHE. LKA EMRER

581, —&WHHERRETHENERELL TS 2%, FIELL LB X0. 7 MES =R HAb, b= IMFURYIS B TR 8%, 8. 3%F17. 4%, 3§ Litk4. 5%.
=\ ZEBHHERSEEHEENIEEL S B TES. 7%F04. 9%, BEIEEE_EB 2RI K0. 84NFI0. 7NE S A

581, —&WHHERREETHENEIFL T 7%, FBIELL LB R0 1MES SR HAb, b= IMFURYIS BT 1%, 1. 4%F00. 8%, 3§ Ei3k0. 6%.
. ST HEE SIEEEENIRIALE S R TR0, 7%F00. 8%, PEMEHILL_EBITX0. 208N E S A,



£ 1% HA B2

HUALIAN FUTURES

%
N
iy
H
-

FEIFH

—FRmlfENRIERE AL

70K

&

—FRmifENBIERS AR

70N K epifT

&

90-t¢0¢
T0-¥¢0¢
80-€¢0¢
€0-€¢0¢
0T-¢coc
§0-¢eoc
[4% 414
£0-T¢0¢
¢0-Tcoc
60-0¢0¢
¥0-0¢0¢
TT-610¢
90-6T0C
T0-6T0C
80-8T0¢
€0-8T10¢
0T-LT0¢
S0-£T0¢
¢T-910¢
£0-9T0¢
¢0-910¢
60-ST0¢
¥0-ST0¢
TT-v10¢
90-¥10¢

90-1¢0¢
T0-v¢0¢
80-£¢0¢C
€0-€¢0¢
0T-ceoc
S0-¢eoc
¢1-1¢0¢
£0-T¢0¢
¢0-Tc0¢
60-0¢0¢
¥0-0¢0¢
T1-6T0C
90-6T0¢
T0-6T0C
80-8T0¢
€0-810¢
0T-LT0¢C
S0-LT0¢
¢T-910¢
L0-9T0¢
¢0-9T0¢
60-GT0¢
70-ST0C
TT-v10¢
90-T0¢

=&

— LW T

FEELRIRLL

7035

=t2 250

i~ 2 ) % 27 1

FEEHAREL

7035

EZRGIH R BRI

[

4R

SE
p2
S

P

ERGEHR., ERIERR

FRESRIR -



@ A5 Tk A 4%
FERFH _F(EEMNRE

El: 2455 A70N KR —FEmEENRIEREAFL Bl: 24F5H70N KR H — FRmIEENRIERHE R

—==nEEn —EROEEITRL \
- == , & A
| msTE b ) | Fms ;
T e R
B mesk T | Ao '\
BRIKIE: ERGHE. LSRR BRKIE: ERGIHE. LKA EMRER
584, —&WHZFEEHENBELLTEY. 3%, gtk EAH K0.8MNES A, HAdb, 8. IMARINS 5 TBES. 6%, 7. 9%, 11. 4%F09. 2%.
=\ ZEMT - F EEHEENREIEE SR TE7. 5%F17. 3%, FEIEILE EB X0 7MNE S S

5R%, —Zuh ZFEEHENBIFL T 2%, FEELE ERT R0 ADNES R, BEPdR, Bl FINFRDISTHITEEL. 2%, 1. 3%, 1. 6%F11. 0%,
W T ZF EEHENBIFE T 0%, FIEEE EAY KON ESTR. Z&BH ZFEEHENIZIFLLTERC. 9%, RS ERHERE.



UUUUUUUUUUUUUU

XINRZ S5 F




£ 1% HA B2

HUALIAN FUTURES

12t O B3 23 K¢

E: pE#HLEORE ({ZE3T) E: #tHORS—-mEREMX
4000 1200 100%
1000 90%
3500 800 80%
3000 600 70%
2500 200 50%
0
40%
2000 -200
30%
1500 ~400 20%
-600
10%
1000 -800
0%
N v \% v {V 3% {V {V Qv Y Q% @ Q ¢ Q2 2 Q9 4 Q9 9 9 Q 4 9 9 9 9 9 940 90 9 9 9 999 9 9 9
Q Q Q Q Q Q Q Q Q Q Q A O OO OO O O H HH A A EH N NN NN~ ®M®OH M ®NH 0N o6H S S S
O O O OO OO OO O OO O O O OO OO 0O O O O O O o O o o O o
AN AN N N &N AN &N NN N ANANN NN NN NN NN AN NN N NN N N NN
[=v2] — —
RPZM (L) O S A0S NRE WKE WEE SRTEN CBA CHE ERDHE EART

%

BRISEE: WIND, fEBLEAEHFSSER iE: WIND, fEBXEAESfAZAR



E: PEEOBE ({ZET)

£ 1% HA B2

HUALIAN FUTURES

E: fE#EOSBE (Z%T)

3,500.00
3,000.00
2,500.00
2,000.00
1,500.00
1,000.00

N
o
SN

HOSH =——HOSHELL (G)

d S S S

60.00 2,500.00 60.00
50.00 50.00
20,00 2,200.00 40.00
30.00 30.00
1,900.00
20.00 20.00
10.00 10.00
1,600.00
0.00 0.00
-10.00 1,300.00 -10.00
-20.00 -20.00
-30.00 1,000.00 -30.00
Q 5 Q 5 Q S Q S S Q
Q Q Q Q Q Q Q Q Q Q Q
SR S SO S SR S e R ¢ S S )
XU S S A S S S N U\

HOEH ——HOEHELL (FH)

ZIRIEIR: WIND, AEBXHASSARSER

ZIRIRIR: WIND, fEBXEASIs A

EBXBREAHBIEER, U=, PE2024F78 EORECIEK7%ZE3005. 62T, BIMES. 6%, IRELRE/D2. 3%; #HORIECIEK7. 2%F2159. 112 7T, BI{E-2. 3%, IFECiE

fn3. 4% .



£ 1% HA B2
FEZEHHOE

E: FEEH X)) HORMEFR (ZE7T)

FTEER (X) HOZ  2023-07 2023-08  2023-09 2023-10 2023-11 2023-12 2024-01  2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 EFERELIEES

HASE ({Z%T) 2807.79 283839  2964.53 274198 292629 | 3032.76 2792.09  2917.96 | 3022.21 L I
£E 4231285 | 4503169.9 14601062.2 4316577.6 43803439 4224365.8 42633059 3672378  4181962.5 4401561.4 45512519 s P
R 4177359.3 42787839 43996253 41478151 4673539.7 50196724 4943570.9 4995997.2 50828722 4980825 4685210 v “weesrerrno—

ot 11044635 12267834 12413498 11766907 12888343 13808353 1371357.7 1402963 14197461 1315240 1335760 — v semsrmerti—

Ok 7130495 7024488 7349459 6773569 7459343 8994822 795100.1 8164746 8536435 895412 807780 e weswero—e—
&=E 603279.3 5863385 6302434 6261646 667314 6718729 7223718 7264754 7206821 7005162 687710 oo wesmsereres

EA I 5861658 5521141 6074652 @ 5353451 6739079 | 7934444 6491514 7239307 6860201 703848 | 556360 T weeeeree
ENERET 5327635 5649388 536964.8 | 5067488 6156104 53834838 5713118 | 6389312 6555094 628820 @ e ey
R 411603.6 420806.1 4233017 4195319 4507324 4356033 _462015.7 461877 433420 T erseresrer

FRER 4238004.1 41294493 41511944 3858305.5 38289251 4275682.1 4389833.1 39036489 4314673.8 4418937 [T S
EE 846261  836806.5 820218.7 [ 7502358 773120.9 8618055 900120.8 8195553 860168.6 865270.1 923460 | et mmassert s
= 8120544 795368.7 | 839267.1 801937 7827011 795058.8 | 723405.4 719386.6 786646.3 765310.8 819679.8 T snas
EE 3770611 3525018 332698.1 320282.8 374029.2 364638.1 3418278 371787.5 368432 | 392990.2 Taaast e

=EAF 380536 357333.2 374939.4 | 343740.9 393229.6 3666524 385427 4096179 381023 409210 | ssesvsaptaaswise

PEEE 2164146.6 2150095.8 2755583.9 2490519.8 2694110 2538681.5 2586883.5 24267422 2251894.7 2409993.2 2437920 sssteanresstss
T EM 2184630.7 2289210.9 2222117.9 2057722.9 2004651.7 2205775.2 2119432.6 2485800 | —sser s

£ 520336.7 5543784 511276.5 515786 5273455 5459715 573788.6 = 487837 @ 5489718 662933.1 647760 | —sser—wmsser— v
SFN 1295279.7 1197114.4 1291700 13264629 1308128.4 1303375.3 1234460.1 1231793 1260159.6 1217870 e susst ot
#HE 1171316.8 1184422 1261125.7 1181587.7 1251898.8 1212100.8 1302226.8 1274569.5 1278644.3 1180960 s nasstesst ae—

ENE 1015167.6 1002809.4 9484532 1003217.6 1046286.2
BEHr 1028014 9300774 964554.7 868499.7 1029936.3

918990.7 9899319 1023050.9 | 1102230 “—+——ses———ws—
831699.8° 908612 9883461 999180 —— T—aiin

922305

SEAFI T 572396  620450.7 | 657925 6376654 6453197 6258234 5904501 5829102 550367 = 616387.5 558670 T eses-eus
%E 7076896 6914275 644186 6341232 7130383 626334.9 5690117 6748107 6455501 687913.6 BIA5I0  “wwes emw i
FEEE 5609217 5991658 6468454 5949136 6191295 598487.1 659370.7 6223582 6157701 = 6547211 674017.2 AT
Ex 377826.6 | 4253016 394327.7 [ 3361164 3865988 4079511 3930454 350613.8 3608881 3920842 413130 ~oragreasssiesm

ZEHLSkE: WIND, fEBXEALSHFSTAN



EZEHgtAME

E: EEE X)) #OSER ({Zx7T)

£ 1% HA B2

HUALIAN FUTURES

2023-09
2213.33

2023-10
2183.36

2023-07
2013.83

2023-08
2166.2

FRER (BKX) #HOBH
#OBH (2%

ZE 1283324
i) 2999031.8 3245907.2 3533317.7

2024-01
2235.64 2224.28

3466998.8 3575409.2 3134653.9

2023-11  2023-12

g 6382854 799611 | 947359.7 966709.8 9477502 780765.5
OkFT 8222505 867936.2 | 972952.9 911281 9347429
=E 4490914 4097447 4269588 4185242 3855252 4317366 352118
Hrhntg 276704.3 258934.8 2881709 278090.1 278687.2 & 295989.3
ENEEmT 522787.8 639557.6 6336829 6292939 6274129 654526.5
EREE 154433  164624.6 = 180046.1 1682229 162763  138546.1
&R 2328365.6 | 2456123.8 2383225.2 22681534 2321749.8 2404804.6 21402726
=E 896689.4 870353.8 807160.6 828818 8689246 771536.8
= 1335479 165184.8 140998.7 1552505 | 192289.3 139833.6
RE 3021769 3118212 2955483 281766.4 2730224
=N 227298.9 2223631 2173256 234824.6 2248825 221327.6
FEES 1067654 1357585 121185 103119 931453 1278436
R T SEM 1963738.1 2065968.5 20726855 21582459
&} 1080061.9 1130204.5 10592685 1141690.2 11729535 1128136.8 9348519
SFN 1340528 12836029 1425661.9 1345628.8 14114327 1181092.2
HE 12906854 1329927.1 15372384 14264634 1501749.7 14478609 1450369.5
ENE 1412557 159052.7 = 1419139 1513747 159932.7 1537549
BT 1151504.1 1153154.1 11106957 11208453 11196184 1046486.9
SRAF 12486509 12382095 1223251 1195508.9 12772847 1383112.1
BE 150706.2 164502.2 169003.9 152489.1 164564.5
hE&S 1687202 1821770 1861037.1 1889290.5 18424716 17503151 1672906.6
NEX 3326113 3698294 3740821 352595

326003.6 4544179 303126.3 446552.6

2024-03  2024-04
221085  2198.39

2024-05 2024-06
2196.7 2088.08 T e

2024-07 EFWERLLEES
2159.1

1378367.5 1458369

1320085.2 1373499.1 e B

3196968.2 3235477
832739.8 763794.3
872285.2 873408.7
3803099 433685.7
272560.3

544230.1 559452.3
149953.6 1593674

3298166.8 32446149 3332700 e e

767207.8 880044.7 796280 —wasses T
967796.9 892106.1 = 933720 et
415309.9 421400 e STmes et
254606.1 281570  ‘saeteim e T e

23311094 2398758.3 2288829.9 2318833.1

7829173 866319.1
1812924 140041.3
308719  301228.1
225681.2 236837.3

940302.3

542339.7 5199378 578470 T wersscsisniins
1564002 1589037 T et

ey T
8326293 809880.5 852800 A
1442498 135905.2 R

312760 R e T
T

284642.6
230424.7  209216.5

YL N

173681  145204.9

150200

20930745 (19475419 2007190 s wrurs™""ur
1026432.1 10150289 1032360 sesrnw— we

170914.6

183421.2 133831.1

1536596.8 1748642.2

428183

1394238.4 1369268.7
15046539 14485504

1144780.9
12952155 1242438.1

1260452.2 1215857.7 1274240 **stwnptesssssst s
1523326.7 1483867.4 e P G
150773.3 PR e
1072758.6 1036634.4 B S

1237712.1 11906052 1165810  =wesss o e
183681.9 1743149 179930 '
1772169.3 1674153.6
365845.1

BRISRIE: WIND, fEEXHAESHFSRFR



£ 1% HA B2

HUALIAN FUTURES

E R mit O

B: Exmmtbingm (G%Ex)

S% N 2023-06 2023-07 2023-08  2023-09  2023-10 2023-11 2023-12  2024-01 2024-02 2024-03 _ 2024-04  2024-05 2024-06 S EFRERLLIBED
BE 145209 174038 146621 162909 162056 117499 117137  14564.4] 100865 =~ — —worr— v
R FRREAE 106497.7 1145483 1240906 1171337 1242952 1304674 1214837 1302829 1096684 123409.31 1 188676.2 - rr e
K= 1552015 1568124 1571644 1624837 168086.8 1783319 177436 1526707 158200.3 170662.6 168089.6 st wewssssar’ oo
BRI & 8727173 8368249 8378019 8730828 790229.1 8908359 875410 9242012 9297525 9356311 ——tor eeeoei o
HERENRSE 3355084 3081453 2897853 2935118 2756214 2938228 2697133 3118616/ 334314 3248553 — e

B 2169696 2167056 2133082 2185909 2080227 2411347 1832555 180867.8 1659842 — —— e en

. GBRL. MWRES 11567431 11154056 11693488 11638085 10710282 11119726 11206445 10383781 1219007.7 12886819 12248764 - wsr wesm—""ur—
R R AR E M4 1542491.41159606 7.7 1616817:8 14558394 12255204 1254542 1406548.1 13961418 11743746 13246751 15146413 ~eeens vaessrooeyine

£33 4542637 4508264 4252395 386608.3 3426514 3862843 476779.9 3508763 405562 4297268 T waesseesans

REARHTMH 5235403 5018146 5072643 5316036 525650 609569 684858.7 5552967 6260179 624239 552692.6 “eseersreessss "\

o= 3446625 379897.7 354781 3006887 342233 2857684 3140851 305471.8 3369757 ~eestsurrorsessooe

B 3748606 4422498 4382065 4248021 4305253 3705524 3441396 4061777 3935026 — — oo

BLIRHESIS 340146  33863.1 28248 298796  30260.9 320032  30619.3 29964 317323 T

AR} 909116 769372  85255.6/01007094 892253 707185 627849 746398 851942 co—eswsiar i

T 5EME g RA 2045906 2028149 197252 1883509 1724956 186881.8 18244338 193978 186050.7 1914884 [N2IT12M| e
Wit 6699759 6335827 6714133 656460.6 6288031 6491448 637480 7172441 7825882 675605.6 T eesassesses

KIRELIA R S 763199 780962 705879 720958063834 69170.1 843929 891786 1505385 ——— e

KBELEEEM 162993.3  162203.3 157836.7 1532794 145089 158847.1 159562.7 169403.8 170299.4 187845.3 e a4 e ~

B RYIIR & 4918541 4602432 4676213 458096.1 NMAOLIAON 4647222 4787705 5329459 470747 524257.1 U A

iR mFgiiAnm 100680927 8505389 8402494 8983204 8372319 8395127 819065 865634.3 8342074 841927 B U PPN

EETEEM 5211023 5002238 5679719 588195 5590512 5531534 528087 501647.6 4472226 4299324 4636353 5112545 . ...

F4 8100983 919147.4 15984002 13483303 11560929 7792288 8622303 9640348 893260.5 82567386 —~ s mmeimar es——

Pk 7479417 7365162 8064382 8191962 698235 7236931 7359016 827657.7 795620.5 118908996 110000600  882128.7 +weevure

MR EBRETM 2864338 3013017 3316618406175 2982036 320610.7 3250325 2824395 3022361 308699.8 3163016 ~esor Seesstos

ML= & ERRE 11234583 1128857 1349850.1 1117830.8 12392387 14049423 12359275 12955251 1263384.8) 18861854 ~-+rnwrtseasit"—"
RE (BFEER) 877329.8 823469 9192069 1027389.9 9823779 8910145 8455329 943537.8 873409 ———— T

BT 7566228 7509011 758917.3 7634252 684077 7396735 7482616 7443776 7586996 775999.61 8214809 e

AR AR | 235379 2442122 2521131 2809168 3307749 323348 3121931 4196010 2913669 361968.6 s

EA 811002  74557.8 692455 742452  80717.4 912201 861759 788128 1213231 e

E ST R B4 155409.2 1500008 157509.1 139797.3 163029.7 163274.2 155559.1 1525512 160022.8/  ATLTAT ~soener Ssesror s
TERPEBRETMH 3776597 381706  383256.2 3639768 3270964 371300, 4222028 348887.9 3746435 369189.2 —ecosarereraes— as
HENSEERAR 3588858 3613200.9 35095918 4255789.9 37734238 3690120.8 3694167.4 37079491 38279146 ~ wosseriemens st

ST BT HA 20070369 18821558 1950564.1 21934236 1825707.8 1978366.6 2163167.4 2047087.7 20878073 2062337.5 2198811.8 ~—wawrweesnors e
BEIHEASE 3290774 3261789 389135.1 3706318 3547256 3796865 3221233 409734.1 460055 _——

SEHRAE 2804757 272833 32113838 2723112 276009.4. 2389206 290979.9 353199.5 3012111 e A o

BRISKIR: WIND, fEBXBEAAASSER
i BERRFENEE, HHBRETRESIMERH, SEBHERO



EN=Nr ey ri MEJ]

El: EcEmiEOm (FxEmT)

£ 1% HA B2

HUALIAN FUTURES

% S 2023-06  2023-07  2023-08  2023-09  2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04  2024-05  2024-06 xR ELIEER
we 791002.3 684840.7 642450.2| 548517.7 667443 665988.4 6291342 6724183 6713874 wvrremenimins

R Mk (BfRERT) 2597113 2404479 2133134 1933305 2029786 2051483 2276354 1999515 1882027 191682.1 T e,
K= 168841.2 155581.1 1478664 171401 1577832 1679109 157456.1 140796.8 1447334 1457039 1419036 ~ v wen

FRFAR LB 3766473  350754.5 380371 386065.1 369518.1 3845035 3767128 3711365 350420.3 “tsetissens

1B 150616.7 149181.3 1493448 1509166 1395454 1436732 1513123/ 1330459 152084.9 1518447  153048.3 *teseaspenssssste=

gk o 4RI REES R 257876.4 242259 236506.3 2265382 2429587 2315165 24478731 2292787 ~— eessrssie,
e ERMIE R RS A & 1321786 1335106 139314.9 154641.1 1613504 1336904 119323 1379395 157440.7 150993.3 1249727 s Twressenn st
SR . QY RFIR 1007394 105693.5 1067535 1045215 1016972 873789 974812 920382  89017.5 “weoourromer

ARSI S 1444092 1193138 1147414 1100638 110131 1150069 118024.6  113067.3 1401349  123089.9 “sreered > teesrsrs s

T3 2818571.4 3064332.6 2883165.4 27558314 29341623 25595884 25692752 2937969.6 2791949.1 29722914 2823960 ~ v

KTV EREEY 1148236 1080178.2 1122378.5 1203783.8 1243192.1 1293796.7 1268670.6 1151806.1 1079012.2 1047694.5 rswsssrss—" ——

T REEY 482776.2 4904189 502818.7 522157.5 5249723 5247302 4824511 5114938 515807.5 526468.9 552389.8 ‘eesessese ey

LIEFEMR BREAGE 448969.5 386697.8 4080415 3993284 4545274 4405107 409926.7 4573821 4222499 4336533 o/ isiins
AR 5042439 4909164 518317.8 4818276 578277.5 604409 527156 5204958 4888162 5427565 499164 s wre—s

EAFYMZER 406328.3 400074.8 387216.3| 4110735 3797704 3952415 359703.2 3837225 394940.6 B856126.4 ~rtestiosairareris e

RIRELIE R M 3884186 3869618 4117175 4139043 4237118 4612708 3953971 4462932 418912.1 4028316 4479621 > savsnssnpsr™w"

BANMEE 167981 178723.7 1577729 1745652 1595385 156087.2 1712414 1786304 171894.6 165538.1 “#twas/= s urss
BHEIELIERE R AT 4567484 4687011 4253101 474789.7) 605066.8 489501.6 524406 4226633 515683.1 588009.2 639886.2 U
FSEFIERE 2841641 322508 2848604 3825704 3726839 423787.2 3626346 406394.5 340819.7 276469 319719.9 wrsrrisrem

BT =844 321892.2 318390.1 324483.1 304211.8 308298.7 296883.9 300397.2 3138727 291512.6 2975485 “teea s

TR BRIES 3610002 3252879 3814655 4008399 2828490 2971436 2945107 3006853 3328498 —sewes’semr

Mg, BRRRE R T4 1743164 225235 186851.6 176794.8 1551524 1517818 1371533 T e
BT 35167216 3285614 34042463 36776988 3534390 3697824.2 34151004 3536205.5 3556099.9 3484105.7 34874952 =+ tssssssssers >

ERNEE 31059266 28734812 29772138 32413599 3107181.1 3266069.5 3014628.9 31272051 3134505.6 3092615.1 3102810 “+=wasesssmser"—""

RE (BIERR) 376988.3 369606.4 430579.9 395624.9 4312305 336896.7 337630.2 353316.8 o vercarsrrer s

HEZTRMS 2405184 2385794 2255381 2627575 226788 2363304 214742 2368765 2468726 238667.3 tssavirmaser—r
HERNAMERMEREE 3640633 3593347 3473315 3759569 3469754 3555896 3478616 3412084 3025103 320274.9 =ens owesr \snns

BT ER B A 1190364 113290 1192455 1061113 108231 96028.9 1079834  102404.9 109114.8 “weuss A

RSN 3505539.9 32653816 3386128.6 36593004 3505199.5 36748615 3387055.7 35292647 35335389 34595954 3479354 tearmessnses

e ko = RE A 248802 2335314 2092433 194576.2 1998269 2339816 2141264 234791.7 228329.2) 182911.1 e s S
BERHANRE 76457.3  62297.8 748537 701574  75579.4 875589  47896.2 524905  4B6468.8 . s e

SHFEAE 218595  18667.3  15446.7 15519 284921 100011  14007.1 9519.7 110835 S

BRISEE: WIND, fEBLEAEHFSSER
I B ZERRFENE, HEBURTRSIEH, AP ERO



RrmmibO=

E: XEmmEO0E (AM/AE/AN/ AR

£ 1% HA B2

HUALIAN FUTURES

IEASRBRHOE 2023%7H 2023%F8F 2023%F9F 2023%F108 2023%F11F 2023128 2024fF1F 2024728 20244F3F 2024%F4F 2024458 2024468  2024F7H ERERLEES
FAN
R B 3E 5310 544.0 517.0 5080 464.0 462.0 4550 535.0 5370 4984 ,ﬁ,f\’\vrv«\
() 7 o
Wt 828.0 806.0 794.0 801.0 7730 874.0 782.7 /\ 1‘&\,_\
BELERE 490 490 471 440 49.0 49.1
Ty FRHLBREH R
T \ ==
(7R) BEEhE 81.0 80.0 76.0 71.0 76.0 74.0 ~ \
K% 320 310 - 56.0 52.0 340 f\
EETEDY 328560 339090 316230 303430 291850  29979.0 241460 288350 286700 320370 S \
+
P ERER 321090 355870 ~ 353040 | 311330 331820 332250 = 389730 318800 380080 394890 p —N\~
sy : : : : : : : . : . — .
Tt/ .
%) AEBRERE 440 44.0 50.0 530 520 46.0 440 AN .
A
sEBHRAE 1248380 1322470 1554180 - 1328680 1129150 1357190 1125020  140154.0 1598620  113391.0 A
T
BREKIR: WIND, fEBXHRSSHZRER

x: BEARFAEE, HRABIELREEHN, WHEHDERO



Bl: XxEmitOgE (D

£ 1% HA B2

HUALIAN FUTURES

FEAZFRENE 2023578 2023£E8F  2023fE98 2023fE108 2023%FE118 2023%fFE128 2024418 2024428 2024%]E38 2024%E4F 2024458 2024468 2024478 ERERLLEES
g 4369 - 4574 4897 - 4836 4417 4414 4905 4472 4697 4645 /\V’\
— "4 ¥ T
BRI 450 353 419 413 416 476 408 350 460 - 445 /v\x,\
BB = —
R R ABNE 3926 4433 4214 4351 4077 - 4138 4525 4382 4460 4620.9 / M’\
RRE 1031 1086 1015 1095 1149 1061 1076 1030 1133 1043 1085.9
- AN
ORIV S 10118 9938 10274 10086 9751 10072 10182 10203 9761 102813 AN
TUFEY  REALAREHY 224 231 244 248 246 235 226 231 2165 /- . AYA WA
X v N
AR BB 63 65 63 63 68 - 69 52 613 = ./\ ——
&R Vv
RE 973 936 715 - 792 982 792 857 — v
K= SES 63 59 55 56 57 62 54 L
FRAEH 42 44 29 29 10 16 15

BRISEE: WIND, fEBLEASSHTSSER
I B ERRENATE, HEBRETRSIEH, SEMPERC



PINEE &g PO PN

E: SERFRFRIEEERSIEH (2T

£ 1% HA B2

HUALIAN FUTURES

El: FEERENAIINERERE LX)

1800

1600

1400

1200

1000

800

600

400
18 2B 3B 4B S5A

e—2018 e=——2019 2020

68

7R

8H

98

10H

118

2021

2022

2023

128

2024

165

145

125

105

—
85 \/ <
65

45
18 2H 3H 48 5H 64 7H 8H 98 10H 118 12H

(018 e—2019 2020 202] 2022 o—)(023 —ge=—2024

ERISkIE: WIND, fEBXEALERHSIAT

ZIRIRIR: WIND, fEBXEASIs A






£ 1% HA B2

HUALIAN FUTURES

5: BRREIEMRETRENERITHREHEL

40 ’
30
20
10
0 \/\__’_V 0
-10 -10
-20 / -20
IS O IS Xy & % & o & N & IS Xy & Xy & 2 IS 2 & R &
N4 & & Nk N N N N N N N4 & & v N N N N N N N N4
~ > > > » > » > > ~ > > > > > > ) » > > > ~
— N e—E T B=r=\ — RN TR ——RETRREANE

FIRIKIR: WIND, fEBXEASIASAN ZIRIEIR: WIND, LEBXEASIAASFN



£ 1% HA B2

HUALIAN FUTURES

ATlIKE E =R B E R T EIEL

%: =

40

20

-20

90-7¢0¢
¥0-v20¢
¢0-7¢0¢
¢1-€¢0¢C
0T-€¢0¢C
80-€¢0¢
90-€¢0¢
0-€20¢
¢0-€¢0¢C
C1-tcoc
0T-¢coc
80-¢c0¢
90-¢c0¢
¥0-¢20¢
[doaders
C¢1-1¢0¢C
0T-Tc0¢C
80-T¢0¢
90-T¢0¢
¥0-T¢0¢
¢0-T¢0cC
¢1-0¢0¢
0T-0¢0¢
80-0¢0¢
90-0¢0¢
¥0-0¢0¢
¢0-0¢0¢
C¢T1-6T0C
0T-6T0C
80-6T0C
90-6T0¢C

RMHOE XH &

FESERER

ay

G
L

HALE RS A

WIND, fEEX

e

y

3

N

)

S
P2
IS



B: BE#E~RERITFLL

£ 1% HA B2

HUALIAN FUTURES

ERRSEARTEL (RERA) LA
RBUAN 09
B3
& A 6.3

RE= BT W 69
Bt 10.1
AN -09
SRR Z S FEE 133
BE#AHE 19
B AGIELEMI W 109
SEH S 30

BREEHE _
TRREHEY 104
RERIEN 17.9
BHREE IS 27
B S YIRS HE W 346

TEN. BRAMEME FREFEY

B2 8.0
B, #h. BREBRKEFEE 276 27.0 254 26.5 25.0 25.0 24.4
EmigeEiE (Fe8h) 6.4 6.2 59 58
BB . BB 113 e 111 108
SRERIEHI 234 221 24.8 215
Eiz i 4.4 3.1 2.8 19 0.7 0.0 -0.2

128 1%2H 4R 5A8 68 IE=FRITELLES
42 42 40 39 —
12 I —
21 144 —_— T — 7
65 T @
77 13.6 T
12.5 190 —_
-04 —_——
134 119 —
1.8 —_—

18.8 d —_— T

ERISkIE: WIND, fEBXBAEIASTANT



Fe it r & e T

Bl: BRI ERELES

@ 4 T A 1%
HUALIAN FUTURES

: EERIERARHEES

20

15 ﬁ

10 ﬁ

5

0

-5

10 \'w:,

-15

-20

\99% \S”'Q ﬁ?'gb @9 '»”'Q(o '»”'% 'Q'Q(o '9'0 '»Q(o '9"0 '»“'Qb

D D 0% 0% 0% 0% 0% D D D D
— TR RRE DALY B EN AR

15
10
5
0
5 \
N
10
™~
-15
ISR SN S LN - A N R LA L
S A e o s s A
~ ~ S ~ S S S ~ S ~ S
— i LR ER g ARE BEWVARE

FIRIKIR: WIND, fEBXEASIASAN

ZIRIEIR: WIND, LEBXEASIAASFN

2024F1—6R 1, EEBMTHF 451%%52529127T, FIEETE10.1% (GRAILEOZTE) ; H, F=E1%%E39883127T, TF10. 4%,
202451 —6R 1, BT R EER T EiR668185F5K, FLLTE12. 0%, Hep, FEM TEIR487437HFEK, T2 5%,



it = Tug T

Bl: BEHAIERRHRELES

@ 4 T A 1%
HUALIAN FUTURES

B: FERRIERRATRELES

60
40

20

p— =
.20 \/ \\ A A

-40 Ty
-60
& Xy & Xy & N & Xy & ¥ &
A A s Ay A o A e AP &
~ ~ ~ ~ ~ 2 ~ ~ ~ ~ S
—EEHALEEIR —fiE UNYN > B EWVRE

40
30
20 N

10 \

/j -/ \\ \.

-20

30

NS PUSRN NN NG
& S S S RN S ¢
> o ) ) ) )

NN S Y L 4
v Vi v
> DY > ) 2)

—EER T RER ——fE UNYN B E AR

FIRIKIR: WIND, fEBXEASIASAN

ZIRIEIR: WIND, LEBXEASIAASFN

20245 1—6 51, EEHAIEIN38023FFEHHK, THE23. 7%, H, (FEFHF TEFR27748 F 5K, TFE23. 6%,
2024 1—6 8%y, BRRBRIEII26519A 5K, TE21.8%, Hv, =R TEF19259FFHHK, THE21. 7%,



@ 4 T A 1%
HUALIAN FUTURES

El: BaEHEmRRATELES El: BmEHEEMAIELES
100 100 ’
80 80
60 60
40
40
20
20
0
’ # K -20 \ ’ \ "
-20 \: -40
-40 60
© o © o © o © o © o © & o & o & o & o & o &
% % v v % v v v v v v % % v % Vv % Vv % Vv % v
—EmEEESER ——E UAYN B ENARE —FmEHE R ——E VAYN B E W A
BRIRIR: WIND, HEBXHRLRIRZER BRIRIR: WIND, fEBXHRLRARZRER

20245F1—6 R, FMEERBHERRATINOAFHAK, FEETEE19.0%, HEPEEHEMBR T2 9%,
2024 1—6 A1, FIEBMEHETA71331ZT, ThE25. 0%, HAPEEHER TFE26. 9%.



X 3Z b 22 T E AR

Bl g LtAxERER (FFHEK

& Rz AREF IR

£ 1% HA B2

HUALIAN FUTURES

EEXRM BFHK)

20,000.00 10,000.00
18,000.00 9,000.00
16,000.00 8,000.00
14,00000 7,000.00
12,000.00 6,000.00
10,000.00
5,000.00
8,000.00
4,000.00
6,000.00
3,000.00
4,000.00
2,000.00
2,000.00
1,000.00
0.00
gl gl gl gl gl sl 0.00
— N N N O 4 M InN N O 9 mm N O 9 MmN O 9 mmnm N o o
goodp kp ofp b 4 A A 4 A4 NN N N N MM ®momn mo;n S S S S S 2 > & & & & & &> & & & & B
{P&k&%kp&k&kkp&kkkkkkkkkkkkkkkkkkkkk 4 QQ«QQ®®04®®@@@40®Q®®Q®®®
O R < O G < G O O G O O < G O G ¢ ¥ e % (/&“’ I ”%Q,\’ %’f’ ‘%j') Pt 6839 “&”b'”r‘%é’bo’ PPN r&?‘\/ r%(’&” ”%(’b?’ P "%G@ %;o”
2018 2019 e=——)(23 o—3024

2019 e==—=3020 e=——=2(02] e=———)(22 e==——)(23 =—)024

FIRIKIR: WIND, fEBXEASIASAN ZIRIEIR: WIND, LEBXEASIAASFN



[E: Rz imin

£ 1% HA B2

HUALIAN FUTURES

Bl: maztiimih R (EEXMH

30.00
25.00 ‘
20.00 ' \A
‘ \
15.00 ‘(, ' ‘ '
» Iy \ /)
10.00 ‘ "
|
5.00 A\ “ “ 2\
AATAY, \ ;
0.00
EEEEEEE@@E@@EE@EE@@EE@
kp&%h,&f’:mﬂzammmmmsmmmasg
*P& < TR OO ORI R BB R KRB R R KRR
2019 2020 2021 2022 2023 em— 2024

545
ELYE
%49/
551/

2,

30.00
25.00
20.00
15.00
10.00
5.00
J A
0.00
PHLOHPHLOHDDDHOHDDDOHDSDSHD
\”J‘O/\%\”J‘o/\%'\/”)‘0’\%’\/")‘0’\%’\/”"0’\%'\/
FHEE LT GG EREERETEREEFE G

(019 2020 ==——2021 2022 (023 em—2024

FIRIKIR: WIND, fEBXEASIASAN

ZIRIEIR: WIND, LEBXEASIAASFN



E1SE
EevE
BvE
Bsyes
ElevE
ETvE
E6eE
ElLeE
ElseE
[EeeE
E1eE
[EetE
ElltE
ElstE
EletE
ETtE
E61E
EBl1E
ESTE
EeTE
ETTE
E6E

ElLE

ESE

EeE

ETE

HUALIAN FUTURES

£ 1% HA B2

FEERZER

hEXPET

300000
250000
200000
150000
100000

50000

&

El1sE
ElersE
ElvE
ElsvE
Eleves
ETrE
EleesE
BlLeE
ElseE
BleesE
EteE
EletsE
ElLeE
BlsesE
EletsE
ETeE
El6rsE
Bl
BlsTE
ElersE
ETTE
Eex

--[mmnl-lll|. BlLE
‘“ = m— (4
<  Ex

BTE

A
—FERXER

A
D
X

REXFHH

o

300000
250000
200000
150000
100000

50000

&

=
i
Hh

2024

2023

2022

e 7019 e 2020 e 2021

WIND, fEBXEASRIAZFR
SHURRIR, EAZGHEEIERE. R/ . EREE/\Erim EEEN R

BRI :

2022 2023 e—)024

2021

2020

WIND, fEBXEASRIAZER
SHUBFRIR, EAZGHEIEIRE. /Yl fuN . BRERS)\Brimh B B IEN R

2019

FRERIR -




£ 1% HA B2

HUALIAN FUTURES

mp [E 30K HR 8 T 7 AR s AR 32 TR

:

E15E
v
BLveE
EsveE
EeveE
E1veE
EecE
VA2
[EseE
[Bees
E1eE
E6TE
VA4
ElszE
EetE
E1zE
E6TE
BT
ESTE
[BeTE
E1TE
26

A

ESE

B

E1E

2022 o023 e—2024

2021

019 2020

P

3

WIND, feBLHALRHA

TSR -

SET
A






£ 1% HA B2

HUALIAN FUTURES

BRI ZETE

EE

30.00

25.00

20.00

15.00

10.00

5.00

0.00

-5.00

30.00

25.00

20.00

15.00

10.00

-10.00

-15.00

-20.00

¥0-v¢0¢
T0-v¢0¢
0T-€¢0¢
L0-€¢0¢
¥0-€¢0¢
T0-€¢0¢
0T-¢c0¢
L0-te0c
¥0-7¢0C
T0-¢eoc
0T-T¢0¢C
£0-T¢0¢
70-T¢0¢
T0-Tc0¢
0T-0¢0¢

£0-0¢0¢C

— I EHERRTE LB RBN:RITE

70-0¢0¢
T0-0¢0¢
0T-6T0C

L0-6T0C

¥0-v20¢
T0-¢0¢C
0T-€¢0¢
L0-€¢0¢C
¥0-€¢0¢
T0-€¢0¢
0T-¢c0c
L0-¢c0cC
¥0-¢c0¢
T0-¢c0¢C
0T-Tc0¢
L0-T¢0¢C
¥0-T¢0¢
T0-T¢0¢C
0T-0¢0¢
£0-0¢0¢
70-0¢0¢

5.00 '

0.00

-5.00

-10.00

-15.00

T0-0¢0¢
0T-6T0¢C
L0-6T0C

-20.00

TERMFAEERITEL

jm]
[=1=]

%

— E AR

PEALHR BT R AL

hERSTEMRITRLL

WIND, fEBXHALERAZER

iR

P

AR

WIND, fEBXHALEAAZER

EE

p

AR
DI



£ 1% HA B2

HUALIAN FUTURES

B: SeEeshE E: BIRBAETE
40000 6000
38000 5500
36000 5000
34000

4500

32000

,.___,/’///’....-—————— 4000
30000 ——
3500
28000

-~.-~_._.> 3000
26000 /

24000 2500

22000 2000
T S S S S S S S SR A S S O R S S
~f§® Y
2018 ==—=2019 2020 2021 e=——=2022 e=——3023 e=—te=?024 2018 2019 2020 2021 2022 2023 e=py== 2024

BRISEIE: WIND, feBRHASRIZER BRISEIE: WIND, feBEHASRIZER



@ 4 T A 1%
HUALIAN FUTURES

B: REUALHZ MFEWFELE LT

68 A 10R 11RH 12RH 1~2H MERILLES

FEFEL

. : 7.4 5.5 . . —~—————
R, BMm%E : . 5.8 9 : : e
BRAES : 6.2 6.3 6.9 . . . P r———
JENEES 96 154 16.2 13.7 . _ _ ~
BREEEIEET R MK 6.9 9.9 75 19 : . B
R4S 48 16 1.1 -35 4 . : N i
SRk T K 78 77 10.4 10.7 5 . . _ et s
HAm% =22 0.7 4.4 35 -0.7 . A
®HE. BRALE 9.2 10.7 16 16.7 11.3 . Py
KABESMEFHREFMEL 45 96 27 5.7 : _ Rl o e
SR PSIRES 6.6 7.1 2 . . . — P
D& ) YNEERES -9.9 -8.2 -9 . : . . A Ay
EE=ES . 2.2 : Fesprnes T
N NS G ERES . . . . . . e
P -1.1 : B
B EEMRIEK -6.8 -8.2 R T

BRISEE: WIND, feBEHASRIZER






1

REmE

E: m#szaims ARt EnE

£ 1% HA B2

HUALIAN FUTURES

E: fisimeE

100

80

60

40

20

60

50 n

40 i .
30 i I
20

10

o NIERERRERRRREREERE et e e e e i
& NZ & N & g & NZ & g &
S : o : < . ;

S Ko d

¥
S S > o S

B PR WNEE MoKz WERf

BRISEIE: WIND, fEBREAEHASAR

FIRIEIR: WIND, fEBXEASIASFR



£ 1% HA B2

HUALIAN FUTURES

E: mOfMikEEmARELEHE &: ikRETHE
150 ‘ | 18
| |
| |
J \ / 16 -
100 w 1 ]
| | \/ 14 ] [
| | -
| 12
50 ‘ .
| y 10 -
‘ /‘n - i. !
— | ~ 8 1 h it
0 emm— “ ‘ ‘ . Tl ) o
Yl A WA 6 A e
-50 / — N —V ! | L
’ v M
: COLLEEEEEEEREEEEEER R
© @ DD L O N D OO DD L O N D OO DD L & N & N & NG & N & N Ne
\90 \9,0 '\9\, ’»QQ ’LQ,Q %Qo ,\9\’ %\;Q ’90 %\/,o %\/\, ’90 @9 %0 '»\’ ’g),o f&g f{})Q ’g)x %VQ vp & & & & & o & & & & o
DT DT AT AR AT DT AT AR DT DT AT AR DT DT AT AR DT DT DT AR AP Vv > » » > » ~ ~ ) ~ o
BELEE mARR MR WKiE

e /N R Kiz

BRISEIE: WIND, fEBREAEHASAR

FIRIEIR: WIND, fEBXEASIASFR



£ 1% HA B2

HUALIAN FUTURES

E: hAmitsErsE (HIUE2505 A) &: RBEEE~RE (L)
60000 40000000
55000 | 35000000
30000000
50000
25000000 -~
42000 | ‘ 20000000
‘ | ﬁ oy
40000 f ﬁ V 15000000
35000 ‘ 10000000
5000000
30000
%%&@@%SQﬂD?—?E‘QﬂRﬂS@?@R%SQ@Q 1H ZH 3)2] 4)% 5H GH 7)2] SH QH 10H 11H
R S S OO 1 O 1 1 1 T
2018 e 2010 e 2023 e 20241 2018 2019 2020 2021 2022 2023 e=C==2024

FIRISEIR: WIND, AERXHASEAASER TRIRIR: @A, LEBXHALEA SR

'~



[&: CCFI&Zfnkziniest (AEHE)

£ 1% HA B2

HUALIAN FUTURES

[&: SCFIS (FAEHIE

7000
6000
5000
4000
3000
2000

1000

— K — ity

S em— e Y 2T

WU e 55 e AR D

4500

4000

3500

3000

2500

2000

1500

1000

500

0
2023-08-12 2023-09-11 2023-10-11 2023-11-10 2023-12-10 2024-01-09 2024-02-08 2024-03-09 2024-04-08 2024-05-08 2024-06-07

———ecE IR —=SCRISERZE (FEJH—) —e— SCFIFRZ: (R T

FRIKRIR: EBMERFA. EEREASRA

THRBRIR: LBUERS. LR



RITS M



£ 1% HA B2
- sy o - HUALIAN FUTURES
B S

: FMEH SRR

2023458 2023468 202378 2023488 2023198 2023108 2023118 20234128 20244118 2024428 2024438 2024748 2024458 202468 PR EL S 18/ R
FHE SR 15560 42265 31279 41326 18441 24554 19326 14959 48335 20648 32982 gu- | I =g n
AR 12219 | 32413 I L
AFRE FEARD) -338 191 -339 - I- -5
EHBH 35 -56 8 '—II|- Tl .
SR 303 230 .
KPR ITAHILCE -1795 -691 -1963 - l - m I I I u
——g- - l. I
DS 2249 1290
[ |
FomoWIENRE 753 700 786 = I - I il I (L I I |
BRES 5571 5371 4109 I

BRISIE: WIND, fEBXEASEIASSAR



£ 1% HA B2

HUALIAN FUTURES

El: oA EER

2023458 2023%F6H 2023478 2023%F8A 20231F98 2023%F10F  2023%F11F  2023%F12A8 2024418 2024428 2024438 2024548 2024454 2024468 E=FFERLER

MAMPARERAL 9 89 9 9 93 9 8.7 T
ARBREHE 11 109 107 107 T
SR (HTEART) -16.8 - -16.7 IRV PN

EHH 24 13 05 02 02 e
R 14 -03 12 42 63 77 e
KRR TR -03 18 17 67 - -93 4 N,
S o3 PN 04 03 13 07 TNe—
ESRE UENRE 94 89 84 75 69 64 ST
BRv i 122 143 149 _ 151 147 137 147 5 7 N~

ZIRIRIR: WIND, fEBXEASIASFN



&: #EEh ST IRE] L8/ R

LESiAREN BERRM ABICE  mhlft  WEHR eAMHRR mRARE
25000

20000

15000
10000
5000 .
|

-5000

-10000

-15000

-20000
2022-06 2022-08 2022-10 2022-12 2023-02 2023-04 2023-06 2023-08 2023-10 2023-12 2024-02 2024-04 2024-06

BRIKIR: WIND, fEBXHASRHZER

£ 1% HA B2

HUALIAN FUTURES




£ 1% HA B2

HUALIAN FUTURES

El: fgdmmsE El: it AESI
[ 2019%F [M20204F [20214F [120224F m2023fF [ 20244 m2020-06 m2021-06 m2022-06 m2023-06 m2024-06
70,000
o
Ll
— (o]
o
60,000 -
50,000 il N B
~
40,000 o g
- B Q e ©
L N M M N~ =
30,000 - -I i PN o
=) © B9 q 00
20,000 i S . RN
’ 0 o g NN ) 8 o 9
| . I.x I el
10,000 I I S . | _ u | _
< < O g Al < — I
. L iARIRAIR IR 338 R 8 oan
- s
18 28 3A 4K 58 6H 78 8H 98 108 118 128 ' S
-10,000 ZREX EREX R D AT FerBENRE B &%

ERISEIE: WIND, fEBXHAESHFSTRR ERISEIE: WIND, fEEXHAESHFSTRR



£ 1% HA B2
. s HUALIAN FUTURES
TEEARMEEIR

B #FBARMEN

2023%58  2023%6A  2023%7H  2023%8H 2023498 20234108  2023%11A8  2023%128 2024418 2024%2F 2024437 2024448 2024458 2024%6H 2FIA RS/ DR
AR R 13600 30500 13600 23100 10900 11700 14500 30900 9500 21300 i B == =g m I
- u —.-_
SRR 2758 4391 1621 2615 8778 am I - = . I u
A 9382 6791 10074 11862 5514 12902 I == mm” gumg
FHEES R 3672 2925 2221 757 5709 — m— I I mEmEg
a4 1988 594 759 243 2471 3 == I =mEp
R 1684 2331 1462 514 3202 -y - 1 EE—=m
FOHO AL BRI 5K 8558 8221 8916 23400 - - m=g =g
a8 350 1705 -635 [
= ~TT=p~-
P 7698 8612 [ | —e-—mm=-gmag
FiR 420 -821 3597 3472 -1500 3176 2092 1497 m I g - - I
FERERHRIIE IR 604 2170 -358 2088 -207 % _ - I -

BRISRIE: WIND, feBRBAEHIAZS AR



£ B A 1%
- . - HUALIAN FUTURES
g ARk

E: [EE:D IR Hg/ DR

LREIRNENDE 2 o RSN E 2 m ERERAMELL £ 18
15000

10000

5000

| ] |
0 —
I U I I I [

-5000

-10000

-15000
2022-06 2022-10 2023-02 2023-06 2023-10 2024-02 2024-06

BRIKE: WIND, fEBLBAERRFoRER



m @ 4 T A 1%
HUALIAN FUTURES

& Rt EE E: M2-M155J]%=
18 8 24 24
16 20 20
6
14 16 16
12 4 12 12
\"—VMNI-/M.
10 8 8
2
8 4 4
6 0 0 0
4 -4 4
2
2 -8 -8
’ Q Q Q Q Q a a “ 12 2
N N N N N N 5 5
AT BN LA A SN BN LN AN S S LN N S AN
Q'\/'\\ Q'\/'\\ Q'\C'b\ Q'\c'b\ 0\9\ Q\g\ Q’\/Q\ Q’\/Q\ Q’\/Q Q’\/N\ Q,-O/\ 6{}\ Q’{/b\ Q'{/b\ Qq/b‘\ Q\\Q'\ é\\é\ NQ)\Q\' ,i?)\é\ \?)\QN @\Q/\ q/Q\QN ,\/Q\Q/\ %'\\Q'\ %'\\6\ ,-\:L\Q'\/ ,-O,\Q/\ ,{;5\0'» ,{}3\6\ %V\QN
R R A e R A IR G I G R I R PR
ER-M2 (AH)  ——iERFEELE  ——M2ELE M2-ML M2EEE M1EEE
BRIKIR: WIND, feBXHATAZER BRIKIR: WIND, fEBXHATRIZER

6K, I XiEH M2) &£%i305. 02F127T, [EEL1EI6. 2%, BREARTSBER TR, KX EH M) K5i66. 06 52T, RELTEES%, 48 7-4. 2%,
M1-M2B5 T]ZE11. 2%, EAXFFEA%
6AXR, BRI M) KEN. 77T, RELEIK11. 7%, EFFRHMINE429212 7T,






¢

B LR

Bl: BEF=E

£ 1% HA B2

HUALIAN FUTURES

40000

30000

20000

10000

-10000

-20000

-30000

-40000

> "2 "2 "2 " " " "
v v v v v v v v
v ¥ ¥ g e Ny S@ Q

~
v

v
>
Qib

o

S N IS <
VA v v S S

W W 5
& & &
I " > O W

TR RO — TR

2.5
2.4
2.3
2.2

2.1

1.9
1.8
1.7
1.6

1.5

05-27 06-03 06-10 06-17 06-24 07-01

7RI F K e DRO0O7

07-08

07-15

R0O0O7

07-22 07-29

SHIBOR:1[3

08-05

ZIRIEIR: WIND, fEBXEASIA A

ZIRIKIR: WIND, fEBXEASIASAR



£ 1% HA B2

HUALIAN FUTURES

[&]: RO075DRO07FZE 3% B EHRA AR F Sl am R

5.00%
2.9
4.00%
2.7
3.00%
2.5
2.00%
2.3
1.00%
2.1
0.00% : - . A
1.9
1.7
-2.00%
1.5
-3.00% O 4 4 O 4 0 4 4 0 4 0 4 0 4 4 0 4 0 4 4 o0 4 0 o o o
8 M ¥ 38 938 YR8 3 R8 RS8R Ra2R8R8H I T T T BB O B B B B L B B
| | o 9 9 o o o G 0 o o 0 5 0 0 0 M m o g 0 9 0 6 0 O N 0 O O = N o &N O & 1 W N 0 O O A4 N A4 N O S 1 O N
g5233 032333t IdadzdLgn 223 T T TS5 8588033555885 333 3
7 929 f ¢ o9 92 9 9 9 <9 <9 9 9 < 4 999 <9 9 9 9 Q5 N N NN N NN N O Mm NmNn N ®m ®Hm NnH oH OO on on S 3 S S ST S <
N N N N N N NN 0NN Nn 0N oNn 0NN o oNn o 0NN NN NN g S S S S S < NN N N N N N N N N N N N & & &8 8 &8 8 88 8 086 N N N (N
AN AN AN AN NN NN AN NN AN AN NN AN NN NN NN NN NN
BN DROO7 N ROQ7 e 5| 3 e \AAZR FF B e AAA- LR JF B e AA+ S 7T 2 AAR 7 E

BRIKIRE: WIND, fEBLBEAtERFoRER BERIRIE: WIND, EBXBAESASRER

RITEW, AEUENEAT, BNSESFRARARTERE. BEURHETEIHERE, RRAFARNEANBREE, 3ISMTERNHEKE, REF%EK
TS RIEE RN ER AR



W @ 4 T A 1%
HUALIAN FUTURES

Bl: FIRERITHEL Bl: 24F TN EMHBAEGRGERRE

35000 120%
30000
I 100% e
25000 I
I I 80%
20000 I
11l | [ |
15000 I y
| |
10000 40%
- Ill‘\ll ‘llll‘\lll III | "=
0
8 5 8 82 2 ¥ g 8 8338 YB3 88D YL S Y S 0%
NN T T T T R T O B BB O T T O B B S - S A A 18 2H 3H 48 5H 6H 78 8H 98 108 118 128
S §§8gggggggegegegeggegesgagese ezt
WE CHHERHE WEERESE WAUESE wERASTHIEE wEhEs 2019 2020 2021 2022 ===2023 =4=2024

BRRIR: PERFEEM. & BHRISRIE: WIND, fEEXHAESHFSSER

&
P
&
%
e
gt
o



M @ 4 T A 1%
HUALIAN FUTURES

Bl g ea A :

3,500.00
3,000.00
2,500.00
2,000.00
1,500.00 \
1,000.00 /><
500.00
0.00
-500.00

-1,000.00

-1,500.00
1H 2H 3H 45 5H 6H 7H 8H 9H 10H 11H 12H

—2019 e=—2020 202] em——2022 e=—2023 2024

BRIKIE: WIND, SEBXHEARAZSFR BRIRIE:



-

E: EfREIHNER TR, HRMERRER

3.5000

3.0000

2.5000

2.0000

1.5000

1.0000

0.5000

HARRFIZ (FHH)

— 0 — 14

0.9

0.8

0.7

0.6

0.5

0.4

0.3

0.2

0.1

BRI WIND, feBEHAEHISTER

£ 1% HA B2

HUALIAN FUTURES




ﬂ @ 4 T A 1%
HUALIAN FUTURES

E: ARMmrETTCERMETIER B: sSCHESEZSRTIER LFH
7.2500 108.0000 34,000.00 2,400.00
107.0000 33,500.00 2,300.00
7.2000 106.0000 33,000.00 2,200.00
32,500.00
105.0000 2,100.00
32,000.00
7.1500 104.0000 2,000.00
31,500.00
1,900.00
103.0000 31,000.00
7.1000 102.0000 30,500.00 1,800.00
101.0000 30,000.00 1,700.00
7.0500 100.0000 29,500.00 1,600.00
29,000.00 1,500.00
99.0000 N O N O N U N U N O N U N U N U N O
— o — o — o i o i o — o i o i o — o
7.0000 98.0000 h & O RN D DD D d A A o o=
— — — i i — — ) ) o o o o o o o o o
2023-07-21 2023-10-21 2024-01-21 2024-04-21 2024-07-21 2299992992999 898°2328.88¢1.8¢8K°S8
— A ERTTHART =X TTies (CRE) — SN —EeiEE (Ahh)
BRIRIE: FEARRIT. WIND, fEBXHALSHAZTER BRRIE: EISCEIRR. KRR

BZE20245F6AK, RER&HEEA72800RRF], S5AKRKFET. TENFRENEMW, LERITEFREERAMERE S, BEEFEENRNE, BRIF1AEKER
B EEEET/\NBEK, HEEERF1016AER.

B E20245F 68K, HEISCIHESMERI22247E T, BWEBAKRTHEITIZLETT, FIEH0.30% ZFEEZXFRETBERETL. EMNEFRIBEZRETE, ETEHR L)X, £
KRERBEMS R Lk, SCENENMEFNMBEUFRREESER, HAMNLEENETE., XRREINCHEEESENBEIES. 2ACERKE, 2023F/NLEELER
EE3 1AZETLE.



ﬂ @ 4 T A 1%
HUALIAN FUTURES

&: B ARDEMEAFZHERC X E]: PERFIEER
0.15 6 3
7.4
2.5
5
7.2 01
2
7 0.05 4
1.5
6.8 . 3 1
6.6 X
-0.05 05
6.4
1
0
s 0.1
0 -0.5
6 -0.15 IS TN Y VR S Y Y\ T Y N S IR
2018/02 2019/02 2020/02 2021/02 2022/02 2023/02 2024/02 S L I I I A I S A 4
fﬁ_/ﬁﬂﬂ'7j< (Eiﬂi) —USDCNHZEH,E«)%?\[)—_%‘_i —USDCNHZDF:3/|\H E0FEHEGERNZ CRi) —_— ] — [
BRISRIE: WIND, EBXBARIZ AR BRIRIR: EsAE). EBEE. EBHEARARER

ARMR—EBEFEHERRE, MEXTETHEMAE, RTHRECCRBEKNK, PERERRI—HERHHBRREL, E—PHIPIINCHHNREET, RFEARTL
RE|EME KT LNEFRRE.






oAl A O Fnse Ml 2=

&l ysEFEH A% B RS R R

£ 1% HA B2

HUALIAN FUTURES

100 7
80
60

(6]

40

IS

20
0

w

-20
-40

-60

O & ©
& g
'\: /\/ J ’V %’

O S

— EIER W ARELLE  —ER T IER L AREL —REAERLER ——iRREKLEELL (CRH)

1.5

-0.5

FIRISEIR: WIND, AERXHASEAASER FIRIEIR: WIND, fEBXEASIASFR






£ 1% HA B2

HUALIAN FUTURES

S IkHlE M PMI

: EBKHEIEALPMI A SI[E]

SERFE A PMI 50.3 49.7 S —
T B
.
JIEXR
RRITX
. %=E
Eﬁﬁ £
m% =E
BEAF
BT
HE
BHA
HE
ENE
TR dE]
Wi K
FEE 51.9 50.9
= iR 478 479 49.0 490
ENfe 53.3 51.7 52.9 52.9
=E 50.7 48.9 478 475 476 46.7 48.6

BRISEE: WIND, fEBXBEAEHFSSER
B ZERFBIERTE, IMABIEREIHHERAO



£ 1% HA B2
I:Ij .%IJ _J_I_PM I @ HUALIAN FUTURES

&: SEEHIEWPHIFE

2023-07  2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 TP EETE B
I P 49.3  49.7 | 50.2  49.5 49.4 50.4  49.5 49.5  49.4 —~/——r—
e 50.2  51.9 | 52.7  50.9 50.7 50.8  50.6 | B0.1 .,/ ———
i TR 49.5  50.5 50.7 49.8  49.6 5 49.3 BB 48.8 —~/——/~
1 46.8  48.9  A7.6  47.5  47.3 48.1  46.8  46.9 e
T 49.5 50.2  50.5 49.5 49.4 51.1  49.6 49.5  49.3 — /'~
Tk wnirs 46080 46.7  47.8  46.8 | 46.3 50.6  48.3 48.3  48.5 — /- /-
(EFIT 8 45.4  45.9  45.3 | 44.2  44.4 6 45.3 45 45.3
s PR NMoNoN 47.2 | 46.7  48.5 48.2  47.8 48.9  47.3 48.3  47.8 /v
FbEEG 48.2 | 48.4 48.2 48 | 417 : 48.1  48.1 .8 [ 47.6  47.8 /-~ —
R 48.6 | 52 47.7  48.2  47.7 | 47  48.1 47.4 49.1 50.4  47.9 -,ﬂ-x/‘ﬁ--m

Wi ‘ _
EEFMRGRAE  52.4 | 56.5 52.6 _ 50.7  51.5 _ 50.4 801 50.5 54  56.9 517 NS

ERIKIE: WIND, fEBREAESHRSRR

24 7R, HIENRMMEIBIEH (PM1) 7949 4% (FHA49.3%) , tb EARERE0. 1%, HIENRSEELRE.

NEKRIBER, SEFERES. BEmE, £/7E680850. 1%, tE EB TR0 5%, MFikXE, BelEFEERE, RUEMFOHF[EESS,; MiTAER

T OITRMAEFIT 2L TWEEXE, REAHIELTATRIFLIFERE, BHIEFTARE; EMREENTRGREFS AL LR E3K0. 2% TRFE0. 5%, =il RMEE

MREIHA R, FREEGEESEHENBLTS0UT, XEMEHRT; MNATEMEAHELLBRER, B NigH46.3%, Lt EA TR 6%, FEEFEMREHNIES

49.9%, BREEWEERXE, TiliFEKEREHESZER R, SIELEWFAERHAER, EMRT NSRS TE; Ml ASRE# A48 3%, tkEA EFH0.29A
SR, RIAFELMIATESENMEEFA.



i = Fl S P

&: iE+EREFIEPMES

B : =P EHIEWPMI 53X

£ 1% HA B2

HUALIAN FUTURES

52.5
52
51.5
51
50.5
50
49.5
49
48.5

48
1H 2H 34 4F] 5H

e 0154F 20164F

20204 e 20214F

6

7H

8H

N

9/ 10/]

201 74T e 201 84F; === 20194F-
20224F: e 2 ()23 4T et 202 44F-

115

12H

...... 20224F7H
~~~~~~ 202347 H T
202447 H 58.00
P E S B TN 54,00 77 it A
e
...o .“S:_ ..
) * ., 46.00 .
T FE R AN A 8 Hr AT
s 43.00 .
3 .80 At
b . gt
weee A4
o3¢ e
) Al
AL LS R BCIE I 8] RX N A=
LN IINA JER R A
H ks

ERISEIE: WIND, fEBXHAESHFSTRR

ERISEIE: WIND, fEEXHAESHFSTRR



i = Fl S P

El: iy Bl EIE A PMIA

@)

£ 1% HA B2

HUALIAN FUTURES

2023-06 2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 TP
R BIEEPML: P, | 48,9 49 49.6  49.6 48.9  49.1 49.4 49,8 49.4 —~/~———
Hipe 50.2 49.5 51.6  52.4 49 50.5 50.1 | 52.4 49.6 50.8  51.2 — =\
Hee K& 48.4  48.5  49.7  50.9  48.9  47.4  48.6  49.8 47 50.4  46.3 —
HET 45.8  46.6  46.1  45.1  46.8  46.2 44.3  43.1 45.4 46.9  44.5 )\
Wil 48.5  49.4  50.3  49.7 48.9  48.8  48.1 47 49. 4 49.6  51.2 —
ok T 46.5  47.5  43.7  47.2  44.3 45 46.3  47.3  44.3 50.2  48.8 —
T 45 43.3  45.7  44.9  44.2  43.6  44.1 45 .3 45.9  44.9 —\
et P R AT 47 46.6  47.6  46.9  48.1 47.8  48.4 .6 46.5 | 49.1 — 1\
SRR A7 48 49 48.7 47.8  48.3  46.9 48 48.7  47.4 . 47 )\
i e 44.6  47.1 | 51.8 - 48.8  47.3 46 47.7  47.8 48 49, 51. 50. 8 —
EEEMEEE  45.2  51.4 | 56.3 51.2  50.6 50.9 51.1 50.9 50.6 53.4 _55.5 53 —— "\
2023-06 2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 TP EEH
P FEPMT: /Nl 47.4  47.7 48 47.9  47.8  47.3  47.2 46.7 | 47.4 46. 7 —
A 45.7  47.4  48.6  49.6  48.8  48.2  47.7  47.8 .2 46.4  46.3
He P 44.5  46.5 46.6  47.6  47.3  47.9  45.6 44 .9 43.5  44.3
HET 42.8  47.4 45 46.6  47.2  46.4  47.8  44.3 .6 39.9  46.1
BT 44 45.8  47.5  47.1 47.8 46.7 46.5  46.4 .8 44.8  46.4
wR it T 39.4  42.8 45.2  45.6 | 47.8  40.9 = 46.9  44.6 .5 45.2  47.1
EFITH 41.9 44 42.6  42.9  42.2  42.9  41.5  39.8 .5 43.1  41.8
g 7 R A7 44.6  44.9  46.1 45.9  46.8 46 44.4  44.8 .5 . 44.1 | 47.6
SRR 47.9 48 46.7 46.5  45.1 44.7  42.2  43.3  47.5 47.6  45.3  46.6
i T 43.9  47.2 46. 5 47 47.2  45.9  47.1  46.1 | 48.9 47.1  47.4
FEEMEENE 46,7  51.6 55,2 52.1 51.8 49.8 49.7 51.1 53 54.7 56.7  51.5
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2023-06  2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04  2024-05 2024-06 2024-07 IEFFER

hlE: BELPNI KB A 50.3  50.3  50.8 50.7  50.5 |OWBOMM 50.4 50.4 _51.1  50.3  50.7 50.5 . /\
£ 52.7 52 | 53.1 53.1 52.1 51.5 523 51.2 52.7 52.8 52.7  52.1
e Rt 5.5 51.7 52.1 51.6 51.9 50.9 51.4 | 52.6 50.5  51.1  50.8
1 48.1  46.8 | B0.6 | 48.7 47.8 47.9 47  48.5  47.1 50.1  47.8  47.9
BT 51  51.4 51.6 | 52.7 50.8 5.1 50.2 515 51.3 50.6 5.6  49.8
ik WHIUTR  47.9  46.4  48.6  48.6  47.9  48.1 453  47.7  49.1 50 | 48.1  48.3
EFITH 47 474 AT 46.7 451 45.6  46.3 46 46.9  46.1 459  46.4
s PMAPEG 46,3 46.8  47.5 47 49.6  49.5  49.1 | 50.9 49.3  47.9  47.5  48.1
BMMER  47.2  47.8 49 49.6 | 48.5 49 | 49.5 49.4 47.6  48.4 479  48.4
it R 43.5 50 | 52.5 47.6  49.2 49  46.9 48.8 47.6 49.3 5.2  46.4
BRI 44 53.5 | BT.3 53.7  50.3  52.7 50.3 49.2 49.2 54 _ 57.8 51
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2023-06  2023-07  2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 TP B
il Al LPNI - 5.5 51 51.7 _ 50.6 q 50.7  51.4 | B3 | 5.2 51.1 | 50.5 ~
5 59  58.2 58.7 58.1 | 59.8 59.7 57.7 58.4 57.2  56.9  57.2 ~
e NN 46.8  46.6  46.8  46.8 46.5 46.9 | 47.1 47 A7 46.6 | 47.2  46.2 —
QLRI 1) 51. 4 51.3 51.8 51 | 52 B0:3 511 51 51 ~
T 48.1 47.5 47.8  46.7 47.2 47.5 47.6  46.8 47.4 | 46.3  46.9 S ——
@R mMOITE 49 47.7 479 49.4  49.1  46.8 47.3  48.4  47.6 A SN~
FETFITE 43.9  43.8  43.7  43.3  43.1 43 43.9 44.5 o
et it 45.9  46.2 | 46.9 | 46.2 | 46.7 46 e
1 48.6  48.3  49.3 M

NN 49. 7 49. 8 49. 6 49. 6 50. 6 49.5 51.1 49. 7 49. 6 50.4 e
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2023-06  2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 IEPEE R
i el @50k | 55.7 INOIMOM 53.8 | 56.2  53.5  b55. 53.9 53.5 | 56.2 56.3 54.4 | 52.3 AN
e CWHESEN 60.3 605 60.3 618  6L.4 62 61.9 55.7 59.2 | 56.1 56.3  54.7 S
WIAR  47.2  45.2  44.7  46.3  46.4 48 50.1 47.6  45.7  46.1 | 43.3  42.9 N
Tk T 48.7  46.3  48.5 | 50.0  49.2 48 46.7 473 48.2  45.3  44.1  44.1 —
i Wittt | 51,6 50.4 | 51.5 50.0 | 5l. 50.4 | 48.9 19.7 [NMSIONN 49.3 v
ARG 51.8  50.7 49.9 53, 52.0  52.0 52.2 | 53.6  51.7 | 49.9 /S \ A

2023-06 2023-07 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06 2024-07 1T P

I AP Eﬁ%ﬂk- 51.5  50.5 50.9 50.1 [AONS OR8N 50.1 51 | 52.4 | 50.3 50.5  50.2 50 /) ——

e BT 58.7 57.8 58.1 57.5 59.3 59.4 59.3 58.1 58.2 57.4 . 5T 57.6 ~
MIbAZ 467  46.8 | 47.2 | 46.9  46.5  46.7 46.4 | 46.9  46.8 46. 7 6.4 —/ ———
R BT 48.4 474 A7.4 46.9 AT AT.7  46.7  47.2 | 46.5 | 47.4 A7.1  46.7 -~/ ————
it Bt 48.3 | 47.7 48.9 48.7 48.4 48.7 | 49.5 . 47.5 | 404 48 M
B i 49.7  49.2  49.3  49.2  50.4 49.7  50.9 49  49.3  50.5 A\
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[R]

: ZEESEFRGDPIRLLITER (%)

20214F9F 20214128 20224E3F 2022468 20224F9F 20228128 2023%E3H 2023567 2023198 2023fF12F  20244E3FH 2024468

% E LFRGDPIRLLITEE 3.40 1.40 2.80
FANEBITE TR 2.20 0.98 157
[GLEN =L 0.67 -0.51 0.55

i F 0.25 -0.35 0.35

3E A s 041 -0.15 0.20

BB 55 E %5 1.54 1.49 1.02

FANTRITIR T 0.15 0.77 1.46
B A= RE : 061119 0.64
FETETHA~HRA D05 0.50 0.59 0.69

FEERRA 011059 -0.05

FRE -0.47 -0.42 0.82

O 0.25 -0.65 -0.72
O 0.55 0.17 0.22

#a -0.30 -0.82 -0.93
BUFEBITEHBE SRR 0.79 0.31 053
BRFRBUR 0.15 -0.02 0.25

N A0 Hb 75 BURF 0.33 0.28
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