1

aRR. RRAMALE, RABEZE, ADERELREFTBER.

eiEHATE E ﬁﬁﬁ 2024/3/7

Guantong Futures

AT |

RAAKESERT, PENRTERTAMAGCAEE, RORKMARSEE. RAIRKAEKEmEEFEFEHRE KN, RHEK
A&, WA o L R, B ASMEARRAT, EARKES, RETH., RIywhr. B, EAFERTLHFER
HEERFYRW, FEMRAEEEZE. FELETFNERE, BANBEMEFAEARTRENEZEL &,
2. BRARZEZEAMBERT, SFUEENEFHERENR, BEA—RESZANER. BRARAE G ERXHFHEAI. K2

EFEH. HERBAESRS. BRERAR. FERA “WATH” , REEHUR—ANEHAESTLTULHNE KT .
3. HHA0RMWAEARIEIASHE R, HE A2 BRBA AR E Ri184. 20 AK. EF, ANBEARRAET8ICAK, 4B EIZFLS
AR, KEEFEZE29007 AK, RAEEZESM5H AK.

4

. EE IR E A WX L3007 FA E, TIUARMET AR g & (SPR) .

5. BIA#f4E: LR EEE®EFE 6. THRE, mERVIOFMEI0AE/H, HOBDI. 1A/ HEA63. THF/H, Re&EmiEsE

(SPR) EFHm70.67 HE3. 611248,

ERXE
RE M. BT, BOE. AR AR
RERRIN

BRI E N S ARENREE
—EE —emHOLE (A1)

4.00%
3.50%
3.00%
2.50%
2.00%
1.50%

-1.50%

R N

1.00%
0.50%
0.00%
-0.50%
-1.00%

(R AABEEEHEE G UBRFTHAATR) EREEHE

14.0%
12.0%
10.0%
8.0%
6.0%
4.0%
2.0%
0.0%
-2.0%
-4.0%
-6.0%

IRERFREIE (%) RREIPG@359% 36 muphs, 3.60%

150 B, 1.52% " .

1.00 HER, 14.58%
W, 15.62%

0.50

0.00

| ~ ShAESHEL 13.07%
o HETR, 3.96% . lQ SRR,

-1.00 )

-1.50

-2.00

S S S T T T VR S,
& & & & & @g_@ B N BT, 1952% R 4.60%
&S & & & & & K & K
S & 8 B &
R

s, 19.96%

DRy S SR B



RIRISE

R ABRARRE R (F)

400,000
350,000
300,000
250,000
200,000

150,000

100,000
I I I 50,000
- - — | - - | | | I - — [ | . — - 0

— —— - u — —
(50,000)
(100,000)
(150,000)

WindKE=&  Wind&4) Windft T WindggJR  WindEEWET  WindF&  WindBRIE8  WindRk@ & WindiBgidkl  WindReE  WindEeEEM

= 2024-03-06 2024-03-05 2024-03-04 m2024-03-01 m2024-02-29

KEFERM

H3kERIE% PHikEkiE% ERIZKENE (%)

iR -0.26 o.82 i 218 7 —_—
_EHE50 050 0.87 1 4ea T T
PR30 0.4 0.99 g0 0000 0
HE500 -0.03 ¥ 0.06 [ B S e —— —
i R 500 1 0.51 h 0.17 || Teg __— - —— 750
AR S 1] 1m0k -0.44 [ 357 T T T T\ O
FEEDAX 0.10 l 0.22 | | BT6 e T
F 225 .02 & 236 TSR] ——
ZEH 100 0.43 0.65 [k 070 MATT T e TR e e
FESENSEX30 0.00 | 0.00 | 0.00
LO%E 09 4 0.24 l 0.10 I] L3 o
R B4 E M B 0.4 | o001 | 060 T T
AEESBRBIK 0.2 1 -0.06 1} 007 XN T e
CRBT A #63C | 0.83 il 111 A2 oA T Y T e
WTLE 0.00 U -0.19 I:I 914 ~ AN T —
LS RS 0.00 I PRTI 316 ~FANy——— —— ———
LB 0.00 |} 012 & 0.85 T M e e
WindRiRHRE o0 i 155 K 0.8 T T T e T
oy S5 o040 K o4 {0 1.96 M e ———
CBOBYEHH 0.00 ] ro1 TR T e e



f— =]
SR amE S

K FHETFHEIE BDI)  ——CRBAL AR 2D 4 —— MR A (£5) :CBOTXE ~ —— BRI AH (£%):CB0TEK: &
14000 700.00 1900 - 900
650.00
12000 1700 800
600.00
10000 4 550.00 1500 700
8000 A 20000 1300 A 600
450.00
6000 1 400.00 1100 1 500
4000 4 2000 900 400
300.00
2000 A
250.00 700 300
o 200.00
S L PP PP P FEE D PP PP P soo« P A S A AN 200
S I S A S S S A I I U S S S S $ & P PP ESFP PSP
[ S S S S S S I I U S S S R S
—— R RAE A UE AT —— R EAR G/ RELT: B —— R EFALNEIAA 4R
2500 4 60 12000 -
2000 4 50 10000 4
40 8000 -
1500
30 6000
1000
20 4000
500 -
10 2000
0 ————————————r———————————————— 0 0  ——————
q SIS T . I SC S S, SN S S A SR WY SN
§ SR T S I SR R R RS T S A R S G TR TV, VR SRS S, WX S St G R A Y
L S M R S A LTI T LS TSP E
—— R GRS WTIR % & —— RS A
200 4 200 1 r 700
150 150 [ 60
b s00
100 4
100 4
t 400
50 A
50 L 300
04
b 200
0
I 50 t 100
750; R T T S S S St S N AR SN 00 - 0
o'
R U N I R R g g U S ELTFFFFTF LTSS

— Vi RABRE Aaf) R (D Rt = LIES0  —=—="IF300 ——=rfiE500 (47) Rt
0.030 0.040
0.025 0035
0,020 0.030

0.025
0.015 0020
0010 0.015
0.005 0.010
0.000 0.005
-0.005 0.000
-0.010 -0.005
-0.015 -0.010

FIREPHERISRETAFEY, BARDNXLERNERENTRBEREEMARE, REPHHTNRLRHSE, HFERMARMIRNENFEN. RAIRRERNERAFRERREASHSIZNENEERERIRAHFIAR. SRENEVESFEE, RIVIBEMHE
Fif. RERATBEAFT, EMTTHNOAIREIMEARAEE, S5, SIBXEE. W5IA. &8, HL, MIMLLITEBREHERAR.

TR SR
E B, RUEEIESF0235424/Z0000771

BFEA: 010-85356618



