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37 | R |WERESEBIEERAS —E—# 150 150 515 2024511 HaH MRS EETEEE MG T E

28 | #idk [#dbim AR AR ERAS] —E—4 160 160 =g 2024511 HsH MiEE ST il Tk il L
39 | FE O |FRASEMIEE D BiTERAE —EF% 350 350 =18 2024411 H23H FHig=Em (R FTETIREE

40 T | ERSHmERE S (FED —E Mm% 1000 1000 w{?‘ 2024511 A25H = E et R BRRE Tk [ B

41 FE | EM R ERAS (FED —EMi 1000 1000 =g 2024411 H25H TR T A R EME MBS

42 FE X REEERERAS (FED —EMi 1000 1000 =18 2024511 A27H FHEEHREFHARENE L E2S

43 | #db [Hdc{izPnE e B A 8 —EER 1200 1200 ## 2024412 H28H HitHERMHEFHERX (—H®EHE)

44 | #dt |#dt{z PR aeshH ket A5 —ENEE 1200 1200 w 2024412 H28H HitARMmEsFTHEN (—H®EH>

B KIR: wind HE1 A

= [/ HAtQ
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28 — SR REEREL T b = I IRHAS

GF FUTURES

O fthsmE, S&EAEN, SEDCABIREEr4%5114085%, BEESIT89290M/H, WFF, W EFELZER); FELTE16.71%, &
L REREIEIEC. 7 TN E B .

HAPSRH A E i)

135000

115000

_/_’_/_,_/— SN
95000 e — &4

55000
35000

15000
1/1 2/1 3/1 4/1 5/1 6/1 7/1 8/1 9/1 10/1 11/1 12/1

2021 2022 emm———?023 e——)02{ —12025

HllE SRR wind FLA1 FEA
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INHEIRIE - SRBEBNTEIET, | SRAIAER A RS

SEARIE 7S 3. 2mmAE I A k%

YR FS2.0mm H B EF

GF FUTURES

JIRBIE H EBA RO

kIR wind B4 FEA

0 AEERAAREHHRAISNT, BORRED L, ERA BRI
PSRBT, SRR, RS, EAHERET B
—%, BINERRIEITE, NEAFCUSENRATIR, I RERERE.

O BEAEN, 20mmEEmERERTRNE 17T/ FINER, TRk
233%, % FEMTiEER 3K, 3. 2mmiEEE T BN1E18.5-195T/%F
Bk, TET, B LRERE.




7 - AT A (AR

GF FUTURES

TCRBEFEFEAE (T TR i T8 %K

250 200.00

180.00
160.00

200 140.00
120.00
100.00

150 80.00
60.00

100 40.00
20.00 N\ — —~———
0.00

50 O N0 N o N0 O N O O MO O O N 0 O N0 o D

F Y FF TN F YYD

R A I I I R I I I R A I I R ol I

0 AT ART AT AR AT AT AR DT AT AT AT AT AR DT AT AT AT

1 2 3 4 5 6 7 8 9 10 11 12 FEF ot o— I e—
2021 2022 2023 2024 2025
SAES -
TR EAF R 2L
— . :E—__:::;EEEE: =

O &EAREN, HEARFEEFEXEL24.02K, HEETRES.15%, BE
[ElpE1EIE0.83%.

ARk wind FAY A
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ISR ANIRESS

O £2mEESS, IEIAEREEss, HIlEENEEIE RIME,

BB GLAr G (/)
2500
2000
1500
1000
500

SO X PO SR U R N S T SR IO S I I R R X
I\ R e“‘ 0" e“‘ @ e‘*’ c°’ N NN N & c" RN e IR NS A N\
A A A A A A S S N N S S i I S g A A I M M)
Q B (\/Q B Q b Q .‘9 Q .‘9 Q n\/Q .‘9 ’\9 B Q b Q B (\/Q B Q B Q .‘9 ;19 Q ;19 Q ,19 Q

e SRS I Sme KB A SRR =RETAE (HD

AR wind FAY FE AR BEHULEE

MEINTE T EX.

b X )

G2 As St it

r

8Hz2z2H 1149 ) 1158 1126 1120 1137

8H21H I 1124 11

8H20H T3 7 11748 113 1140 115

8H19H 1175 1156 L1178 1143 1140 1158, 4

8H18H 1175 1156 1178 114! 1140 115 0
8H1TH 1175 1136 1178 1141 1140 1158

8H16H 1175 1136 1178 1141 1140 1158

8H15H 1175 1156 1178 1141 1140 1158

8H14H 1175 5 1178 i1 1140 115

8H13H 75 1178 1143 1150, |

8H1zH g i 11 1160 L1653, 7
8H1LH 7 11 1171 7
8H10H 1191 1173 1198 115 1180 178, i

8HOH 1191 1173 1198 115 1180 1179, ¢

8HsH 1191 1173 1198 1151 1180 1178. 6

8HTH i 1173 1198 1151 1180 178, i

8H6H 0 7 1149 1180 L 180, | 7
8H5H 1218 7 1218 1147 1180 L

= [/ HAEQ
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Tl ZEl =R, ErFliEE

ikt

~

— R AERAMFELL: A4 B (A)
— R AL BABAFELLD: AFEA: FE (A)
—— F R URARAABHANFEL L 27220 v8 (F)

20007T/7k -

15007T/ %% -

10007T/ 7% -

5007/ 7% A

0L/ vt 1

2015/0¢

-5007L/7%

-10007T/#k -

O 28 (20250815-0821) IR RAAHEEE, HepITRS LT AIRIEIORINE-192.847/1, FRELAA21 48T/,
LB RO AR RI101 5570/, SREHII0 ASTL/0 LGS MA0MAH A0S SsARISRIESS S270/1, ThEm>52.19
7o/,

HllE SRR wind FLA1 FEA
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W RR R TK BB ;! =Mk

120 7 BEFFIERRIEL % — SRETERSIREL % O MR TEEFE 30 BHEEAEA%R
1007 EEEHEER IR % TR, 25FHNIRRTR TIIR22F FrhE A

HHTL, FBA2F TNFFRIHA L EIRIELT
IE NERIMER, 22F 2T T REURIE-
39.4%, 23FLFHIT T REURIE-20.4%,
REBRAEIT202 552 THRIHIGTE-15~-25% 2/,

O ®E24F110130, SECRMN285HEMERE,
SLFR6 MBS I100%, AT
2ANGRIRIBTOR, S, B, B
ST ANEASEBIO, B, BRI A
S E AR AR £ 80-00% X

-60

§§§§§§§§§8§§§§§§§§§§§8§§§3 B, HTFESEHIRRIEREZDAE20%,
A wad A wal

SSsS8c888E2csEssgcezs2s8yadasd ZEbn S FIRIEREk{ee o —EigE, B
[N N o N I o N IR o N\ N o N\ [N o N I o N I o N I o N I o N I o N I o N A o N IR o N I o N IR o N I o N I o N I o N I o N I o N I o N I o N I o N I o N BN o\ |

Hepei G LI HKEMELIEE(C AR T, FEILER
x#ﬁﬁﬂzf&%ﬁ-ﬁXE’JE’ﬂl‘]ﬁfﬁ%ﬁ

BRI wind H B FEA 1732 HdhE
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e e e °

MR RRIMRES, R

BERI@MR: JARK

A@'Os——/\/

1/31 2/29 3/31 4/30 5/31 6/30 7/31 8/31 9/30 10/3111/3012/31

2021 2022 e=———=?2(23 e—7024 —@==72025

BEEHFIEGR: S AR
8
6
4
2
0
2 *@%‘\\/)
4
6

1/31 2/29 3/31 4/30 5/31 6/30 7/31 8/31

2021 2022 e=——?2023 e——73024 =—=@==?2025

i klsi: wind A1 A

HREESS

BEEHXRIBI: Y AR
3
2
1
0
-1
-2

1/31 2/29 3/31 4/30 5/31 6/30 7/31 8/31 9/30 10/3111/3012/31

2021 2022 e=——?2023 e—3024 =—=@==?2025

BREFATERR - ZARKL
0.6
0.4
0.2
0

-0.2

9/30 10/31 11/30 12/31 —g. 4

1/31 2/29 3/31 4/30 5/31 6/30 7/31 8/31 9/30 10/3111/3012/31

2021 2022 em——3023 e——73024 ==@==?2025

= I 7zHALS

GF FUTURES

BaAdEami: S AR
1.5
1
0.5
0
-0.5

"3\ Q ‘b\ Q N Q N N Q N Q N
N LN S G P P P RIS

2021 2022 em———?023 e—?3024 —@==72025

BREFREETZRF: S AR
0.6
0.4
0.2

0 B

—

-0.2

56_5—

1/31 2/29 3/31 4/30 5/31 6/30 7/31 8/31 9/30 10/3111/3012/31

2021 2022 e=——?023 e—2(024 ==@==?2025
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20251 HIRNK. B

20255 H W RKIFIEE R A TR

r

I /zHALS

GF FUTURES

s | B A Al PR ARR | HEE () e K [A]
1 T | AREESBEARAA Bt —% 1260 3% 202541 H
2 HIK |G (EFRD HIRAH G5 900 =E 202542 H
3 R VRS BIS BEe i T IR A TR A A il 2k 250 =B 2025%E6 H
4 b e R B AR A A B2k 650 3% 202546 H
2025 FE N B = EEmLRG TR
s | B A Al AEFRRARR | HEE () e K [A] AEIT [A]
1 b Wi IR B PR A K I U 26 700 H 3% 202544 A 2017411 H
2 b (Wi T S A R A A AN 900 =B 202544 A 20244F8 H
3 mdb [P R ATl A BR A A g5 1200 =BT 202545 20244E10H
4 WA |[ILREHBBEMERAA EEHLE 600 #EH 20254E7 H 202542 H
5 L | RIL R B AR A H VT2 900 =E7 20254F5 20244F9 H
6 R S T REB I () A BR 2 F HF—Z 200 F4¢ 202541 H 20244F10 A
7 AR PRI S B A BR A A R =2k 600 H 3% 202543 H 20244F8 H
8 R AR TPS R A R AF AR —2k 600 =B 202542 H 202249 H
9 "R |BEXAREMNEE L) FRAF MR U 800 H3¥ 202546 H 2025414
10 faa VRN R A IR A F iR )\ 2 600 H 3% 202545 H 20244F8 H
11 U1 | B B B B A PR A B =2 1000 =B 202542 H 202445 H
12 T B3 CEN) GRAR B4 1000 =B 202546 202442 H

A kVs: wind A1 FBEA
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20251 RIS EEF =%

r

2025 EH A B/ IEF=BEETRA IR
1 W E AR B E A TR A F MELE 2k 560 H B 202541 H
2 1 o S T N s 8 el NG 1l e H 2k 260 H 3 20254F5 A
3 JR 1 R ES A PR A A Wi R =2k 700 H 3 202545 A
4 AR [ L A A IR A ] FiE—k 600 =SB 202541 H
5 2 IR P M S E R M EE R A A HF 2k 150 G 202541 H
6 18 T REBHE G2 A BRA A M 2k 500 RIS 202545 H
7 L | R B A PR A A ik —2 600 3 202546 A
8 WAL (AL = sE R A A A FR 4 gk —2k 450 SE1 202545 H
9 WE PRI R R A R A i 52 DY 2% 600 EE 202544 H
10 % 5 SOMREEEFI B (L)) BIRAH RIS 1200 S5 202541 H
11 Bl L1 T = 7K P IR B o) ot A PR A PEIR—28 300 B 202543 H
12 PO P9I TR B A TR A A H T2k 500 H ¥ 20254E7 A
13 =~ | oSl R A PR A k2 700 =E7 202544 H
14 575 g (D B HEARAR AR —25 400 H B 202541 H
15 B P AR Bt W S A PR A A B — 2k 500 H 3 202542 A
16 Hol | HR U KB s peBHE A R A A K —2£& 600 B 20254E7H
17 BEE rERE T A EM AR A 2R 500 H B 202543 H
18 7o LR OGE) BEEARA R JEKEE) Tk —2 500 EE 202546 H
19 ROERE R B A TR A A —k 700 H 3/ A 202546 H
20 FAR SO B A PR A A L3 — 2% 900 A3 202546 H

A kVs: wind A1 FBEA
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A B =Nl AL

O HZF202548021H, 2ETAREAFEN15.9651, S140F, &E (20250815-0821) LET AR 2
111.750, FEGHEE, FE-5.16%,

P HIEE /D syt Camy/HD
18

17.5 18 -
17 18 A
16.5
17 -
16
15.5 17
15 16 T
14.5 16
14 15 -
13.5
15 -
13
& O o\ B Y o " o A S O 14 : : : : : : : : : : :
» » » ® ® > » » » P » 171 2/1 3/1 41 51 61 7/1 81 91 10/1 11/1 12/1

2021 2022  om=—=?(23 @ e—D(024 —2025

RIS wind =LA BEAX
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GF FUTURES
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8, #EE+0.28%

= =ﬁ§k

E2

ZE176360.6 5

;dS:}Egaw

\

A

[ ERE, 37

LAz

PeHs )\ B AT

2000 -+

1800 -

1600 -

1400 -
1200 -

1000 -

800 -
600 -

400 -

200 -

o

7000 ~

6000 -

5000 -

4000 -

3000 -

2000

1000 -

HezHTT
H9THTT
HsHeT
HetHTT
HOTHTT
H8Z 0T
HLTEHOT
HS8ZH6
HSTH6
HeHe

Hez s
HITHS
HTEHS

HTeHL
HITHL
HOEH9
HOoZ K9
HOTH9
HoOEHS
HozHS
HITHS
HetHv
HozH v
H8Hv

HezHe
HozH €
Hele

HSTHT
HLTHT
HyvEHT

HTZHT
HztHT
HeHT

HozlTT
HYTHTT
HIHzT
HSTHTIT
HZHTT
HSZHOoT
HETHOT
HezH6
HeTH6
HIEHS
HeTH8
HOTHS
HISHL
HotH <L
HOT KL
H8ZH9
H6TH9
HeH9

HetHSs
H6THS
He[Hs

HizHv
HSTHY
HiHv

H8tHE
HSTHE
Hele

HizHT
H8THT
H9HT

HeETHT
HeTHT
HeHT

o

20224F  e=——=20234 ~ e=—)0244F ~ e=—D2025%F

20214F

20224F. e (023 4F. ) 024 F. cmmm 202 55F

20214F

P P AT

PEFE e o AT

HozkTT
HYTETT
HifHeT
HSTHTI
HLHTT
FseHoT
HETEOT
HETH6
HeTH6
HIEHS
H6TES
HOT (8
HIEHL
HOZHL
HOTH L
H8TEH9
H6TE9
H6H9

H6zHS
H6THS
HeHS

Hitiv
HSTHv
HLHY

H8zHE
HSTHE
Hele

HiTHT
HS8THT
HoHT

HeETHT
HET T

1200 ~

1000 -

HeHT

HotHcT
HYTHCT
HTHTT
HSTHTT
HLHTT
HSZHoT
HETHOT
HezHe6
HTTH6
HIEHS
HeT K8
HOTHS
HTeHL
HozkL
HOTH L
H8ZH9
H6TH9
H6k9
Hecs
H6THS
H6HS
HitHY
H8THY
HLHY
H8tH €
HSTHE
HeHE
HitHT
H8THT
H9HC
HezHT
HTZTHT
EHTHT

1000 -

800 -

600 -

400 -

200 -

o

20224F  e==—=2023%F = e=——)024% = e—2025%F

20214F

20224 20234 ~ e=——)024%F = e——)0254F

20214F

wind FL431) [ £k




| KEGES, RZHNBEFEHNEE 5 LENE

BEEVOI ) B+ S lEAT (T EARD I BGE]ER o R AT (TR

100
1600 1200 20
80
1400 1000
1200 70
1000 800 "
800 600 50
600 400 40
400 20
200 200
20
0 0
2020/8/17 2021/8/17 2022/8/17 2023/8/17 2024/8/17 2025/8/17 10
—] FEfrit —th T 2:20/8/17 2021/8/17 2022/8/17 2023/8/17 2024/8/17
CHERD (CHEFD

B U5 wind FLA1 BEA 37




SEINTITBIREL AR ST 4E. loweFF T X RE {758 (AL

O #%20250815, £ERIMIHFARUTTREXEINEI.65K, HE+1.0%, BELL-1.53%, FEEPEHLRINTII] IR B NHCEFEE
IR, SomXRIITEIFTTRESITRIAART NS, BVEXIETTREMENN, FERSHHR4-10KES (T HRR=AHERRI,
Big—iR) ; JCERXEEMTRARRRAIRA TS, fdb. fdt. FRICFHIHERISET0XRE L.

O AF (20250815-0821) , shELOW-EREREAPIIFTERAN77.8%, HLL+0.5%,

LEEMTHATEERE (X)
—20224F 20235 =—m20244F =——2025%4F

2023-2025F i ow-e FFLEENE (ETEHEAR)
20224 I023F  —D024TF  w—D0250F

25 .
70%
20 60%
50%
15
40%
10
30%
> 20%
0 0

18 28 3B 48 5B 68 78 88 98 108 118 128 1 28 38 483 58 €68 7H B8H 98 108 11H 128

HHa R AR
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SVl G LR

GF FUTURES

REFRUSBIIRIET R KHAEERATIANATENEATRH, Bl AHIENX LS ERYERIER B EAMEE IR,

AR SRBARARIAERR. WERDIEE, AAMEET KEESENETRS. IREFFEER. BUAHENNRRAFRART A
HARSSHFET, AJENENEATES.

EHTERT, RERFNHSE, REPIISEHFRANENANIAMARMPSLERHM BN, REERELRE, KNEBHE.

AMEEEEREE KIIRIFEEPREMTI AL, IRNE &SRS, RET AKEEPERN, HIARNMSIARESHITEAT A
o, S5, W5IA. Flk, TERELS TRPR" | BEAMENANRESHITEIFREAIMNTIHES.

HRIREEEBRESMIETNENSR, (MR, MIpEHTRFEN

KEREEWSER: IESiFR [2011] 12925
BaE IR EEEE: 20017002
#AERIE: Wind, Mysteel, SMM, &8, | &EBEHARET

ITRKEIRBIRATIRE KIRAE: HhBEXKR AhFEER!
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