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1. Re&5#7
11, Reg38 I AR HT

X & RIS E AW —RARAANTHIER N : RENLEF = FERFEOEEGHERA
S EABTE] R A 69 A0 B AR B R K S e A A A2 Ao 5 1) 48 £
Fatr. MERMAEL —FEAF = FE R RN L—F 0t K 069 SR FARR
Bl RKEAL AT AT AR AR, ORI R 0958 R M Ae R ATAT

BaA 10 R%3HAINIL

popg EF RIAR E—%  Rank &% &% u—% ;;f;;ii
S E KRS SRR FARKR ZHkE RAXEH SRR EK /1 A#E

BESk -23.50% 6.91% 15.65% 16.38% -1.69 30.05% 0.66 18.80%
BZEM | -15.50% 5.15% 14.13% 16.21% -1.31 25.25% 0.60 9.65%
BZE | -10.26% 8.11% 13.20% 12.55% -1.00 17.72% 0.56 4.54%
FERIEE | -13.64% 7.86% 18.55% 16.77% -0.90 23.96% 0.58 -5.58%

E IR -0.58% 8.60% 6.52% 6.20% -0.55 6.93% 0.64 13.03%
A 1.12% 9.63% 7.56% 9.30% -0.25 6.91% 0.51 6.50%

£ A 2.16% 12.03% 1.77% 2.54% -0.48 1.18% 0.67 6.81%

A4 -0.86% 8.87% 5.13% 6.42% -0.75 5.45% 0.64 0.92%

PERS -6.99% 5.72% 8.07% 6.45% -1.24 11.72% 0.68 13.88%
TP | -0.21% 3.62% 6.25% 4.60% -0.51 6.83% 0.62 -1.81%
Fatstad [ -19.83% 1.43% 16.89% 15.89% -1.35 29.37% 0.55 -4.26%

EH) 5.64% 8.20% 1.29% 1.63% 2.05 0.59% 0.61 3.90%

24| -1019% 3.68% 9.61% 7.33% -1.37 15.14% 0.66 -6.82%

it % R s 4.96% 6.31% 2.22% 2.23% 0.88 0.81% 0.63 2.71%
0% -11.46% 3.37% 11.17% 9.27% -1.29 18.10% 0.68 15.32%
mexe -10.31% 2.70% 9.05% 8.29% -1.47 15.39% 0.68 17.95%
B % 17.71% 2.90% 10.44% 10.23% -1.98 23.97% 0.70 11.86%
FHIEH -24.69% 0.34% 17.54% 14.61% -1.58 31.77% 0.67 14.02%

FoH kiR Datayes, FRiIEATA KA, $IE R H 2024 4 A
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12. Reg38 H A2 H7

A& 20 —HBREIHIKBEILEL

\\mb
o
i
>

RZ %Kk —MHEL— = HHEES — - FZIHR ERRE - - BHR%
8.00%

6.00%
4.00%
2.00%

0.00%

-2.00%

-4.00%

-6.00%

-8.00%

~10.00%
*2021-Q3 2021-Q4 2022-Q1 2022-Q2 2022-Q3 2022-Q4 2023-Q1 2023-Q2 2023-Q3 2023-Q4 2024-Q1

— B E %k 1.09%  2.71%  -8.77% | 3.78% | -7.74%  1.64% @ 2.25% @ -2.62% -2.25%  -0.99%  -0.30%
— HASTMMAE 2.54% @ 0.80% @ -2.31% | 2.07%  -2.06% @ 1.81% @ 1.69% @ 0.39%  -0.85% 0.91% -1.15%
- = fEAEFRE 155%  1.62% -013% 2.71%  1.19%  0.89% | 1.87%  0.68% = 0.53%  1.30% @ 1.46%
— - EEBE 574%  -0.26%  3.25%  0.71% -150% @ 0.61% = 0.40% | 0.28% = 1.56% = 1.22% @ 0.65%

EIREE 218% | 0.38% | -4.98%  1.76% | -5.73% @ 0.58% @ 0.84% @ -3.67% @ -2.44% -2.58% @ 3.64%
- = HAAHK% 208% 279% | -4.65% 2.74%  -494%  247% @ 1.92% | -1.65%  -1.56% | -0.50%  -0.55%

mae ke 1.81%  0.58%  -438% 2.00%  -4.63% @ 0.81%  1.45% -1.20% -1.14% -0.34%  -0.50%

F# kiR Datayes, RiIEATA KA, $IE R H 2024 4 A

A — BB BIBIEME o 5 2022 FAark, AN 2023 FARE—BEK E S ERER
Oy, EARIRMG A 3% W, @AKT 2022 5,

EREG AT E. &A% L 2023Q4, £ 2024Q1 690K A K1 AR 6%, BRZATHAL
EE) RAE, AL BE HE MEFAE AT I IE AR 5] £ Rk, R LB E A B

FEHMRRSTHNERE. 72023 F 20k, BEMTHEE RS REHRANEENF
FEHEME, Wk, AT AR A ERR. MAF SARAITE SR, FEMK L%
49 B A AMA AR T
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A& 3. —HBREHIKBRILENL

RZEM M E - = /IR —_— - REAA
LAl - = b £ A8 AT HAE A
% 20 — W B £A) — - EEMRE S
12.00% ¢
10.00% |
8.00% |
6.00%
4.00% |
2.00% |
0.00% -
2.00% | NN
-4.00% |-
6.00% |
-8.00% |-
-10.00%
2021-Q32021-Q4 2022-Q12022-Q2.2022-Q3 2022-Q4 2023-Q1 2023-Q2.2023-Q3 2023-Q4 2024-Q1
ST ) 0.35% | 2.84% | -9.07%  3.74% | -7.89% 1.68%  1.98% | -2.74% -220%  -1.14%  0.27%
—_— 2 435% | 1.23% | -5.59%  3.39%  -547%  135% @ 2.89%  -1.13%  -1.73%  0.33%  -3.84%
- - BHEE 6.08% | 2.75% | -8.59% | 4.61% | -8.34% | 1.43% | 4.72% | -2.58% | -3.21% | -0.47% | -3.53%
—_— -2 L0.64% | -1.22% | 127%  2.69% | -7.95%  1.41%  2.09%  0.69% | -5.26%  0.45%  -2.31%
W Pk 2.68%  -0.63%  -0.53%  1.59%  -1.26%  127%  1.47%  1.58% | 0.19% @ 1.48%  -2.02%
- = st 227% | 2.53% | -6.35%  320% | -4.68%  2.32% @ 2.34%  -1.97% | -3.68%  -0.41%  -1.45%
£ 277% | 1.71% | -1.14% | 1.75% | -041% 2.16% @ 1.44%  0.92%  0.25%  1.39%  0.71%
AATOE A A -119% | 1.24% | -541%  1.95%  -6.66%  2.32%  0.01%  -143% -1.69% -2.55%  1.42%
R ER ) 9.11%  -1.49% 1.86%  2.56%  -1.54%  1.05% 1.18%  -0.96%  -3.04% 1.79%  0.65%
— BR B 5.83% | -1.03%  4.13% | 0.76% | -1.58%  047% | -037%  0.22% | 2.28%  -0.28% | 1.06%
5% £ 2.92% | 6.00% | 0.65% | 2.48% | 0.88% 191%  1.32%  2.43%  1.68%  0.84%  0.91%

— - FHENKHESLS 555% -0.92% 3.38% -0.16% -2.03% 0.33%  0.66% -0.05% @ 1.54% -0.01%  0.29%

KA &R Datayes, AIEATA KA T, 3458 M 2024 5 4

—BREEASM MFRE T, REBZWRS AT, REEREL. 18408 % K.
B2 H AR T AT, ML Rk, T bk ek, Hadafoh Rk, A8t A A A R
WhFAT, AR UME S A % L AT IS R, S AL T AT, M AL
B A k. B0 SO Fok AT

BEEIRLRBENE K. LILF, THEBRARTAGLRGLERYE, BARFEN
FE TSI T B F R BATIAE LA L& TR S, e KR B % 4545, BHER A
Rdo SR, MAATAGENRATHES, THRBI DML NGB T RE S
NINE & FE SRR KNG ARG, LR FRERAER gERYEE— KA AT
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A& 4 —HREIBEDBEAFEIL

BESk —— FHAL - — I HE R — = Y ENR == SRR 4

o
i
S

14.00%

12.00% -

10.00% I

8.00% |-

6.00%

4.00%

2.00%

0.00%
" 2021-Q3 2021-Q4 2022-Q1/2022-Q2 2022-Q3 2022-Q4 2023-Q1 2023-Q2 2023-Q3 2023-Q4 2024-Q1

BZ%k 931%  594% 1214%  870% 11.07%  7.29%  5.06% @ 7.12% | 7.39% | 6.08% = 9.32%
—— AL 4.88% @ 4.32% @ 5.99% @ 521% | 5.92% | 4.48% | 3.08%  3.87% @ 4.48%  3.61% @ 8.43%
- = FHEFEL 1.36%  1.51%  2.37% | 1.65% | 2.01% | 219% | 113% | 1.42% | 1.61% | 1.39% | 1.43%
— - EEHE 610% | 6.87%  6.45% @ 6.94% | 7.36%  574%  510%  5.47% @ 5.69% = 573% @ 6.83%

EYREE 838% | 6.69% | 10.17%  T41%  9.77% | 7.24% @ 5.67% | 7.78% | T.73% | 7.25% | 6.71%
- — HAA&K% 593% | 4.54%  879% | 6.82% | 850%  5.80%  437%  6.10% @ 6.58% = 591% | 9.52%
MAKA 404%  318% | 6.56% @ 5.22% @ 6.23% | 4.01% @ 2.85% | 3.80% @ 4.11% @ 3.54% @ 7.04%

FH# &R Datayes, FRIEATEZBATRIE, HIE DM 2024 54 H

—BERZFROHA R, RESEBE S NEL LB 8%, 5 2023Q4 48k, &—LB K%
R KEHRGER, # AP L 202202 4L E, At A K% R KEHR A 6%-8%, 1
F R0 % KB 2% o

BHLEKELE—EZTRTR, XA IEZEFTE2 AATHE, 34 AL TEHSE
B, kHEMMEEERGIARER, ARh—FEHERS% T, —FERITEH
HR—FEENTEDE,
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A& 5 —SR%RBEEHAILTAL

X ZEM & - = FEEE —-REZa s
3 Ptk - = HFEa A PR e
R I — W 5% A — -FENNES
18.00%
16.00% |-
14.00% |
12.00% |-
10.00% |-
8.00% |
6.00% |-
4.00% |
2.00% |
0.00%
2021-Q32021-Q42022-Q1 2022-Q2 2022-Q3 2022-Q4 2023-Q1 2023-Q2.2023-Q3 2023-Q4 2024-Q1
iR 9.89% | 6.24% | 12.56% | 8.49% | 11.24% 7.46% | 5.33% | 7.41% | 7.40% @ 6.19% | 8.34%
%2 6.28% | 5.40% | 9.09% | 8.63% | 9.42% | 6.15% | 3.72% @ 5.36% | 6.64% @ 5.50% | 14.24%
- - K 5.89% | 3.20% 10.43% 11.05% 10.81%  6.43% | 3.24% @ 5.45%  7.86% @ 5.33%  15.99%
—_-REas 8.31% | 6.37% 10.91% 9.19% 11.27%  5.83% | 5.58% @ 6.48%  8.24% | 4.09%  10.32%
3 Pk 3.72% | 4.40% | 4.16% | 4.01% | 4.52% | 3.23% | 2.23% | 2.46% | 3.07% | 2.51% | 8.16%
- = FEratA 8.28% | 5.85%  10.55% 8.89% @ 9.87% | 7.72% | 5.39% @ 7.38% @ 8.13% | 6.17%  12.09%
EA) 3.49% | 2.50% | 4.39% | 3.49% | 3.86% @ 2.99% @ 2.08% | 2.52% | 3.19% @ 2.85% | 5.15%
ML LA 6.11% | 3.66%  9.06% | 491% | 9.72% | 6.45% | 337%  411%  5.61% @ 5.61% @ 6.16%
B A 9.70% | 11.73%  10.20% | 9.73% | 10.42% 8.25% @ 6.80% | 8.20% | 9.03% | 8.24% | 8.95%
— Wi 6.44% | 7.13% | 6.38% | 7.13% | 8.02% @ 6.08% @ 6.12% | 6.03% | 5.84% @ 5.80% | 6.71%
% ) 4.46% | 3.86% | 5.19% | 4.40% @ 4.46% | 3.40% @ 2.49% @ 2.79% @ 3.86% | 3.95% | 4.27%

— - FEBR A A 521%  6.33%  6.09% | 6.95% | 7.04% @ 5.70% @ 4.73% | 5.39% @ 5.64% @ 5.81% @ 7.29%

FH# &R Datayes, FRIEATAE AT RIE, BB 2024 54 f

B R REEEBE RS RS T — R R, —RFR R KRG B A0SR B A R
A 5%, RPREZHRE. BEEBZRE. RELSGRR. HFrrdRBg RS
FOK-FH AL 10%.

BRERB —HRRERRXDRBAIIN G AR ZE LRGN SRR AU 12 A5 7R 337
BAFE, BRREBR SO EOE R AR RN EA L 15%, B 2R BT F ek ad
B K@ H AT 10%,




9 FIFHs

ORIENT FUTURES

EERE  2024-04-22

1.3. &2

Rug A8 BT VAR A A B A BT 69 RO th 3% 0 KK 89 BARAR AR, 8 AT SRR aE B AT,
X & Rk 6 W e Fo 5 R IS LA A0 F FI B o

W RALABGEAE TR 1) 16 AL 45 5 Hok %) 5 HEARIEM 2455 2) 6T H
FIBT, AN TR 5 17 ) AL KA 69 8K 2 B AR89 K2 £

Bk 6 A& 0EMH

kB ¥ A7 72
i — 25 24l 3 ﬁ”#f%%ﬁg“ﬁi 5%, ’ff?ﬂf.’ F%f, ‘#‘fﬂ%éz\#‘ﬁbqié@’l‘f 5%4e 4 i, #Rig
H b7 EMEAFKBEEAR, LA K
L AR AL B R A 10%, ARIEA BT R AR FIE F o F 10%42 48 3T 5%,
Kok [ PRI R 100, i "7 5 R AR A 1T 10t
x IRA b7 ORI ARFRE TN T 5%, Hieh AR .
U — R AR T 10%, FRieHh ‘&7 71 B AL RS T 10%42 4 i 5%, 47
% G aRE | ‘%#” R %\& A ‘& 4%%‘ % % Ry F it *r
% iwA b FEMEAFRE T 5%, FRieA K
% VUSRS R AR iE 10%, 4RieA “%7 ;) MRSk E RGN T 10%12 4 1T 5%,
A s AR A )?SfJ-V 71‘1#4 ELF“%\:V LA F ‘)?fg,‘u“;iim AU s F 10%4248 it
2 ARIEA BT REARFE T 5%, FFieA AR .
U i&fﬁg%%$§§i,ﬁﬁ%“ﬁz;#viég%%$¢%1ﬁ%£,ﬁm%“¢%
#5 FMESTELEN R, HFiLH K .
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KRR IARE LA

A& 7. WFELERAK

L — ks REARFARE L —F AR B 32 A R SRR P

Q3 Q4 Q1 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q1 Q2 Q3 Q4 QI

MEZEM A& | K| AR | AR | AR | P L A I O T T T I I = = R R

. BESH K| F | K| F K| S| S| F|F|F|a|a|a|F|a|d|a|s|&|3
B/HEEE S | s | K| F K|S S| F|F| TR s s & & & & &S
BEEA| K| F| K| F|K| B | H|F|F|F|a|a|a|F|a|ld|d|s|&|3
BRI AR ||| F | F ||| &S| F|H|&|F|F|F|F|F|F|T|F

. S it O -0 - O O T T T I B O O T O O I B O B S B S B i I
MREA G| H|F | P | P | & |&|&| & & | 4&| K| 4K] K] 4K 4& | 46 ] 4K | 1K | 1K
BRI MK | MK | IK [ I& |46 | & | F | F | F | F FAMK|F|F|F|F|F|F
LR CA I O B I IO 7O O O O < < O - - I 7O O - O B B

A B 23205 0 I -0 7O O 9 O - < O - = = = T T T B B B =
S = R R R I B O B - - -9 O - O - O - 9

b2 I A B A O O O R A IV I O B S B O B A B FolE P PP

AR & | & | F|&|F|F|F|F|F|F|F A& AK] K| K] 4K | K | 4K | 4K

b X A U T O I I O 7 O O T = T R = O O B B B

P S O O O O O - - -9 - O = S B B O B O B O O L

R A A R O N N B - O 7O 7 O =T -+ T B = = = = = =
B O O O I O O - O - O I T T = T T T =T = I
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9 FIFHs

ORIENT FUTURES
EERE  2024-04-22

EF U EFRAR —MEELE RN, SehmlFREESEAMFELE T R,

R BRI MEEA AR ARA & 5. MAMEEA R &S B R
HEvd “F ArE, ARFRAMAA KT A& P, TP RS 5 EA
R AN P R UK ARE, MARBAMAEEN BT BE KT A%

=)
BRRXEREBRERAS. LF, FEMUEAR _BEREL SHMEH K RRD
FAGAFE . MERRPRIGHIG R REIN, RZEW. REZZUARZE LSRRI EI
RRXERAFE LM susl, 5K ZH k&2 BARML 69 A8 sH AL FF B Af of ek b IAR 4 b
#% .

A& 8: WFELRAKN

H—F AR H—FF K EH#H

Q2 Q3 Q4 Q3

BmEEW M| A& | & | & | & | 7| P w | P B
Bz & | A& | 4% | A& | & | k| & | k| & | B
BE%k —
EEE C 2 - - - - S A - S B
BEAA & | A& | MK | A& | & | Ak | & | & | & | B
M EA A& | A& | A& | 4K | Ak | P | ¥ | A& | A& | 4K
M| & | f& | Ak | 4% | 4% ® | & | &
% 0% R i i
MREA B | & | P | P | A& | & | A& | K| A& | K
gl ik | f& | Ak | 4% | Ak | & | AR | & | A& | K
TP F | b | A& | b | A& | I | & | 1K | A& | 1K
Hupadob & | & | & | R | A& 5
A o ?;_ ol I A A I A I A R L
ER B/ | & | & | & & | & K| K| K] K
I R R S - S A S I S - S - S I

MAERG & | & | F | & | K| K| K] K| K| K

EAoRm 1K | MK | 4K [ 4K | K| P | P | AR | | P
mAAA K | MK | AR | MK | K| P | P | K| | P
o R O - OO B - OO - O O A I N B =T (-
FHIH MK | MK | K| K | AR | P | P | K| B | B

TH R RIEATERARIE
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9 FIFHs

ORIENT FUTURES
EERE  2024-04-22

2. TR EFEATHAIA
2.1 —FHHE/ ZKREOHSL
AL — A R KRB sk, 2RISR A BEANART, LPEERE

B AL E R AAL YA — AL B, B IZ R IRAT B A B9 AT R T R K69 7T i 14T
(L& AH RL) , EAREHRRE TG 56 5k ik T4k,

Ak 9: H—FKHE/RXEDEHE
R —F s i —F R KB

10% 25% 30% 50% 75% 10% 25% 30% 50% 75%

REEN 8.09% 1.59% 0.00% | -8.00% | -18.04% | 0.54% 7.87% | 10.82% | 19.40% | 29.62%
’RE= 10.69% | 1.39% | -0.28% | -7.23% | -14.97% | 4.06% | 11.82% | 14.31% | 22.05% | 27.48%
F5 iz -1.16% | -6.53% | -7.61% | -9.93% | -14.30% | 16.69% | 20.05% [ 20.56% | 23.06% | 26.86%

6.86% 2.37% 1.12% | -5.09% | -14.69% | 4.29% 6.18% 7.52% | 15.99% | 21.30%

=
46
RS
o
#
&

5 £ L 23.03% | 9.35% 6.18% | -0.81% | -10.21% | 3.21% 6.22% 7.52% | 13.35% | 25.44%
=il i 25.06% | 11.14% | 9.19% 3.89% | -3.82% | 2.60% 5.36% 6.32% | 10.36% | 17.42%
215 A 21.07% | 10.37% | 8.66% 4.44% | -1.96% | 0.89% 2.13% 2.51% 4.98% | 11.35%
B2 A 21.73% | 10.10% | 8.36% 315% | -4.63% | 2.19% 4.40% 5.38% 9.41% | 17.62%
LA gl 13.22% | 8.78% 7.49% 2.69% | -4.68% | 1.08% 3.38% 4.15% 6.65% | 14.84%
Pz e 12.58% | 3.15% 0.81% | -7.66% | -17.65% | 3.56% | 11.15% | 13.65% | 19.76% | 29.83%

#8 3¢ AR £ F) 14.64% | 7.41% 6.22% 3.55% | -1.00% | 0.47% 1.68% 2.20% 4.42% | 10.14%

AL A A 5.10% 1.69% 0.41% | -1.09% | -11.49% | 2.04% 2.51% 2.99% 7.70% | 19.80%

it F K% 12.57% | 7.32% 6.50% 4.20% 0.75% 0.03% 0.21% 0.28% 1.09% 4.03%
ARk 13.24% | 3.83% 212% | -3.35% | -13.27% | 1.28% 6.40% 8.18% | 15.24% | 24.83%
wh ke 5.71% 1.72% 0.67% | -3.26% | -8.74% | 1.51% 4.22% 5.01% [ 10.61% | 19.52%
B LR 15.54% | 3.40% 1.78% | -5.16% | -14.82% | 4.19% 8.57% | 10.17% [ 17.78% | 27.10%
F IR 13.06% | -0.13% | -1.97% | -13.48% | -26.06% | 6.23% | 19.42% | 22.62% | 29.36% | 40.69%

KA &R Datayes, FRIEATETBARIE
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9 FIFHs

ORIENT FUTURES
FEIRE  2024-04-22

2.2. 2020-2022 F Bk # / FE XK EEoH#7

RAEZF T LRIEEIE I, ¥ 2020 552 LA EATATHE QAR A, #2022 F 2 XHE A
TAATEAR RS, =569 B3I E 2 U h 3Y-Avge RATHF 2020-2022 45 A — A5 4
DRVER, AR Z AR ILE LT S iR ik, BAARE o T VAZE 2020-2022 S 694 — 409
WH Ao R KA I R T T A4, AR IRET 5 869 0 it T4k

A& 10: 2020-2022 4 FF /K KB WAL 5 HT

R FERREH

2021 2022 2021 2022
R 23.79% 5.76% -9.07% 6.83% 19.58% 15.35% 13.40% 16.11%
&S 21d 16.09% 8.84% -3.55% 7.13% 16.09% 10.72% 9.15% 11.99%
AR 19.01% 13.40% 717% 8.41% 18.01% 8.59% 8.90% 11.83%
i B LS 8.41% 1.47% -9.54% 0.11% 19.21% 14.76% 21.16% 18.38%
5% £ 23.15% 10.42% 2.39% 11.99% 19.91% 17.96% 17.34% 18.40%
i o 24.86% 7.50% 2.54% 11.63% 14.57% 13.15% 9.00% 12.24%
15T A 16.94% 11.97% 7.15% 12.02% 9.10% 7.57% 7.02% 7.90%
B4 16.87% 7.67% 0.79% 8.44% 12.93% 10.06% 7.86% 10.28%
T F 9.21% 4.80% 1.28% 5.10% 7.99% 7.77% 5.04% 6.93%
Feuf 2t o 21.14% 7.10% -3.36% 8.29% 18.14% 13.56% 11.68% 14.46%
A8 5B B A 11.64% 9.44% 3.17% 8.08% 7.54% 5.93% 5.54% 6.34%
A8 3B F A 11.04% 4.99% -6.51% 3.17% 17.29% 9.09% 6.14% 10.84%
it R ok 3.88% 5.31% 3.85% 4.35% 4.28% 2.90% 2.89% 3.36%
R L 13.80% 7.00% -2.91% 5.96% 14.91% 9.61% 7.19% 10.57%
WA KA 14.41% 4.33% -4.92% 4.61% 11.08% 6.89% 6.10% 8.02%
PR LS 20.13% 5.00% -6.90% 6.08% 18.47% 13.73% 12.38% 14.86%
F K3 22.64% 18.40% 9.11% 10.64% 22.68% 18.21% 16.40% 19.10%

KA &K Datayes, FRIEATETBARIE
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9 FIFHs

ORIENT FUTURES
EERE  2024-04-22

2.3. KRRk ARIRE I

AR L HIERE N, F 2020 5 R NZ LA BATATH R4, H 2022 &
B0 3 R I T S A TATAT AR RS, B 10%515 2 Fa 2 LA k3= %, 3 75% 045
S XA R Foo A EATATHE TAAFHE KT R BT BN EILFHME. &
B34, FeI A B R L A W AR R AR A R 35 R R 9 BT

A& 11 FEKBERALE N1
BT 1%L RFHYE  25%0 48 30%H4E 50%H4E T5% iR BRI 4E

2020 20,454 63.63% 39.87% 34.89% 15.99% 1.65% 31.21%
ij; 2021 26,044 32.64% | 29.61% 9.72% 6.62% 1.00% -6.81% -8.05% 8.03%
2022 28,056 4.68% 0.00% -1.13% -8.46% -18.99% -4.78%
2020 1,894 48.65% 29.81% 25.44% 10.15% 1.13% 23.04%
% Ei 2021 2,382 29.47% | 30.82% 17.08% 15.19% 5.58% -0.90% -3.78% | 13.55%
= 2022 2,159 8.94% 4.00% 2.37% -2.18% -11.58% 0.31%
3 2020 1,221 41.75% 27.59% 24.72% 20.23% 2.75% 23.41%
x| w&
¥4 2021 2,025 26.16% | 31.22% 21.36% 19.82% 14.62% 2.88% -1.37% | 17.98%
2022 2,478 5.50% -0.71% -1.59% -0.23% -9.73% -2.55%
2020 46 55.33% 33.50% 24.22% 11.04% -9.06% 23.01%
gi 2021 35 26.36% | 22.26% 10.17% 6.20% 0.09% -7.58% | -11.12% | 6.23%
2022 30 1.49% -5.17% -5.87% -10.60% -16.73% -7.38%

KA &K Datayes, FRIEATE B RIE
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ORIENT FUTURES

EERE  2024-04-22

Bk 12: FEKRBARHFA-2

B IR 10% ML B FHE 25%04E 30%44E 50%4E 5% R -F34E
2020 92 51.80% 19.37% 17.58% 6.69% -1.82% 18.72%
iﬂjz 2021 61 40.83% | 39.76% 6.11% 4.90% 0.00% -8.72% -7.07% 8.41%
2022 219 30.93% 11.76% 6.79% -0.02% -10.67% 7.76%
2020 1,507 64.10% 32.21% 27.43% 13.00% 1.37% 27.62%
¥ %f;i 2021 1,774 | 3812% | 2598% | 11.20% | 8.50% 212% | -410% | -3.04% | 8.74%
1 2022 1,612 24.27% 10.35% 7.61% 1.11% -6.40% 7.39%
# 2020 697 70.94% 27.60% 22.81% 8.20% 0.00% 25.91%

® | A5

A 2021 789 42.86% | 36.57% | 1576% | 13.00% | 3.48% | -0.89% | -1.48% | 13.58%
2022 573 21.08% 8.79% 7.11% 3.00% -3.54% 7.29%
2020 853 54.89% 25.80% 22.17% 8.73% 0.34% 22.39%
;i 2021 1,533 31.00% | 20.78% 9.41% 7.67% 3.18% -1.34% -2.40% 7.94%
) 2022 1,798 17.33% 6.50% 4.43% 0.12% -6.20% 4.44%

FH# &R Datayes, FRIEFTE B RIE

Bk 13: FEKBEAFA3

B :\ 10% MR FHE 25%545  30%H4E  50%H4E  T5%ME R FHE
2020 | 1,084 23.83% | 1454% | 1231% | 563% | 0.54% 11.37%
:’;Z 2021 | 2,097 | 16.63% | 1677% | 951% | 7.49% | 228% | -1.81% |-1.24% | 6.85%
2022 | 1,936 928% | 571% | 497% | 133% | -2.45% 3.77%
seng | 2020 789 51.02% | 3471% | 3091% | 15.82% | 2.40% 26.97%
#8 | s 2021 923 SO0 T e | 1280w | 9sen | 167 | s25% | O [10.11%
F 2022 | 905 1236% | 229% | 1.09% | -601% | -16.76% 1.41%
2 2020 | 865 26.85% | 15.50% | 13.58% | 7.20% | 1.28% 12.88%
B4 [2021] 1010 | 18.63% | 16.60% | 10.05% | 888% | 427% | 0.00% | -0.12% | 7.96%
2022 | 1,083 1243% | 534% | 495% | 223% | -1.64% 4.66%
2020 60 2045% | 19.40% | 17.74% | 1218% | 1.16% 15.99%
g4 | 2021 54 16.71% | 1330% | 7.28% | 654% | 3.18% | -1.47% | -3.68% | 5.77%
2022 | 46 737% | 241% | -059% | -327% | -10.74% -0.96%

KA ER: Dawyes, AIEAAGALR
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9 FIFHs

ORIENT FUTURES
EERE  2024-04-22

Bk 14: FEKBAIFE A4

10%5 1L B -F34E  25%94 30%54  50%54 T5%ME AR FHE

2020 | 7,457 8.52% | 5.22% 4.62% 2.47% 0.39% 4.24%
RAEA% 2021 | 8,683 8.92% | 9.84% | 5.38% 4.81% 2.54% 0.43% | -013% | 4.60%
2022 | 8,440 8.41% | 3.87% 3.24% 113% | -1.20% 3.09%
2020 | 5,681 37.54% | 15.44% | 11.86% 3.52% 0.42% 13.76%
LoR% 2021 | 6,287 2301 21.75% | 8.61% 6.48% 2.67% | -0.74% 90 7.75%
2022 | 5,394 9.75% | 2.47% 1.14% 297% | -11.39% -0.20%
2020 | 1,990 36.97% | 2312% | 19.89% 9.83% 2.13% 18.39%
moike 17.61% -2.76%
2021 [ 2,969 12.78% | 5.88% 4.78% 1.60% | -0.75% 4.86%
2022 | 3,304 3.09% | 0.10% -0.46% | -3.00% | -9.65% -1.98%
EWE | 2020 883 65.07% | 31.18% | 25.06% | 12.34% | 1.03% 26.94%
34.19% -7.31%
2021 977 27.83% | 10.04% 7.68% 1.26% | -6.74% 8.01%
2022 975 9.67% | 0.45% 0.73% | -6.99% | -16.22% 2.76%
FHIES | 2020 230 41.71% | 58.65% | 22.76% | 18.15% | 4.35% | -1.29% | -7.34% | 20.52%
2021 230 57.92% | 27.35% | 22.27% 7.24% | -0.47% 22.86%
2022 302 8.55% | 0.64% -0.05% | -6.90% | -20.26% -3.60%

FH# &R Datayes, FRIEFTE B RIE

24, KREIRE R KEHBAILE L

A =4 5 L HAE R I OL, #2020 £ R & ILE SUA BATAT I 84T R 4, ¥ 2022 4
89 R e I T SAE A FATAT AR, 3 10% 045 7 5 & LA k307 &, H T5% 045 7
oo XA BT Suo AEATATH . THAE. XF 750 B -nWE 0L FHE. F
R RUE KB e AR R IUAE AR 35 e R a9 FIB 3 o b, ARIE Rk AR 4,
VA 10% 1 g 24K, 5 K =1 43069 ) 187 A7 A o
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EERE  2024-04-22

B& 15 FEREEIF -1

4y FREE O I0%MERFHE 25%H5ME 30%H4E 50%HAE T5%HAE R E

2020 20,454 0.60% 5.90% 7.48% 12.32% 18.01% 8.86%

ij; 2021 26,044 0.66% 0.15% 5.47% 7.19% 13.93% 22.71% 23.30% | 9.89%

2022 28,056 1.23% 8.29% 11.25% 19.33% 29.17% 13.85%

2020 1,894 1.06% 3.53% 4.25% 8.20% 12.75% 5.96%

% Ei 2021 2,382 1.45% 1.00% 4.64% 5.85% 9.87% 15.50% 16.79% | 7.37%

= 2022 2,159 2.29% 6.81% 9.17% 16.89% 22.13% 11.46%

% 2020 1,221 2.29% 5.49% 6.48% 9.64% 11.44% 7.07%
el ECE

¥4 2021 2,025 4.15% 2.19% 5.78% 6.12% 7.24% 11.20% 14.92% | 6.51%

2022 2,478 7.98% 15.64% 16.69% 18.64% 22.11% 16.21%

2020 46 2.93% 4.97% 6.34% 13.43% 30.08% 11.55%

Z{i 2021 35 4.88% 3.36% 5.85% 6.66% 10.60% 20.97% 26.23% | 9.49%

2022 30 8.34% 11.56% 11.95% 19.06% 27.64% 15.71%

FH kIR Datayes, FIEFTA AR

B& 16: F ERKEEIF -2

0% R T 25%24E  30%4E 50%E  T5% R FH{E

2020 92 0.32% 5.28% 7.20% 12.58% | 20.53% 9.18%

ﬁlﬂj;u 2021 61 0.96% 0.00% 6.54% 7.04% 17.99% | 28.57% | 24.73% | 12.03%
2022 219 2.57% 6.11% 7.47% 15.45% | 25.09% 11.34%

2020 1,507 0.38% 2.31% 2.98% 6.02% 11.19% 4.58%

p E'Eeff]':i 2021 1,774 1.25% 1.18% 4.60% 5.49% 9.58% 17.50% | 16.09% | 7.67%
1 2022 1,612 2.19% 5.93% 6.88% 11.24% 19.57% 9.16%
# 2020 697 0.01% 1.80% 2.40% 6.99% 16.07% 5.45%
5 zz 2021 789 0.18% 0.03% 2.64% 3.77% 8.24% 17.76% | 16.17% | 6.49%
2022 573 0.50% 2.54% 3.15% 6.87% 14.67% 5.55%

2020 853 0.29% 1.61% 2.22% 4.99% 9.40% 3.70%

;E{: 2021 1,533 0.65% 0.30% 2.59% 3.41% 7.08% 13.98% | 14.08% | 5.47%

i 2022 1,798 1.36% 4.53% 5.52% 10.19% 18.87% 8.09%

FH kIR Datayes, FIEFTAFA AL
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9 FIFHs

ORIENT FUTURES
EERE  2024-04-22

Bx 17: FEREEIEIL-3

ER¥E 10%2EBFHME  25%94E 30%94E 50%HME T5%HAE R FHME

2020 1,984 0.05% 0.83% 1.39% 2.82% 5.36% 2.09%
i 3
fie 2021 2,097 028% | 0.38% 1.88% 2.67% 5.51% 11.01% | 8.75% | 4.29%
g
2022 1,936 0.40% 2.17% 2.58% 4.67% 9.89% 3.94%,
2020 789 1.39% 5.13% 6.01% 10.79% | 17.04% 1.39%
FESy
ot 2021 923 2.22% | 2.54% 6.89% 8.19% 13.38% | 21.50% | 22.02% | 2.54%
g | Ao
S
pes 2022 905 2.73% 8.55% 9.90% 17.95% | 27.52% 2.73%
# oy 2020 865 0.22% 0.82% 1.10% 2.83% 6.51% 2.30%
14 0.27% 7.57%
2021 1,010 0.22% 0.94% 1.25% 2.68% 7.44%, 2.51%
2022 1,083 0.37% 1.23% 1.73% 3.01% 8.76% 3.02%
2020 60 0.01% 1.48% 1.95% 6.91% 10.11% 4.09%
a4 2021 54 1.55% | 1.52% 2.51% 3.53% 6.22% 12.22% | 14.50% | 5.20%
2022 46 3.12% 5.75% 6.78% 10.02% | 21.17% 9.37%

KA &R Datayes, FRIEATETBRIE

A& 18: #ERNBEAILHE L4

ERHE  10%MERFHE 25%94E 30%H4E 50%tE T5% AR B3 4E

0 0 0 0 0 0
2020 7,457 0.00% 0.00% 0.02% 0.06% 0.46% 2.01% 270% 0.51%
1 F ek | 2021 8,683 0.00% 0.04% 0.07% 0.43% 2.18% 0.54%
2022 8,440 0.00% 0.35% 0.53% 1.69% 3.91% 1.30%
0 0 0 0 0 0
2020 5,681 0.00% 0.00% 0.14% 3.07% 10.21% 15.08% 2.68%
H4A4%K% | 2021 6,287 0.29% 0.01% 1.18% 1.86% 5.82% 13.28% 4.43%
2022 5,394 0.85% 4.15% 5.23% 11.40% 21.74% 8.67%
2020 1,990 0.29% 1.27% 1.68% 4.23% 8.95% 3.28%

maek4e | 2021 2,969 0.72% 0.56% 2.07% 2.55% 4.36% 9.42% | 12.26% | 3.79%

2022 3,304 1.31% 3.23% 3.90% 8.06% 18.40% 6.98%
2020 883 1.04% 4.44% 5.72% 10.46% 18.14% 7.96%
EMKE | 2021 977 2.02% 1.36% 6.23% 7.57% 11.38% 18.61% | 20.97% | 9.03%
2022 975 3.65% 8.38% 10.03% 16.54% 26.15% 12.95%
2020 230 1.36% 4.53% 5.52% 10.19% 18.87% 8.09%
FHIRg | 2021 230 0.41% 0.11% 4.76% 6.90% 12.69% 21.85% | 25.33% | 9.26%
2022 302 0.10% 3.49% 6.71% 14.07% 22.58% 9.39%

FH &R Datayes, FRIEFTE ARG
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ORIENT FUTURES

9 Tl

w®E  2024-04-22

3. ThEATRBAFEHIA

3.1, K HBAFEHIA

AR & R Rk 09 I AT, AR K Rk AR R LY A 30%-T5% , ARYE 30%-75% A
A£ 2020-2022 34 69 AT, BEATE Su kL. SLIL, £ 2024Q1 BB — F a9 K A S

VA KI G AT, BAT S lhite G, HRESML. AMERA. ABEAI. 41

fiy FadE. KBRS 6 MEETLENE.

Bk 19: KBBFAAGHE

2020

A

2021

&

B | RZENM | 30% | 2379% | 5.76% | -9.07% | 6.83% | 0.00% | 50% | B | | B | B | wHyk
| Bm2Eh | 50% | 16.09% | 8.84% | -3.55% | 7.13% | 1.39% | 30% | B | F | B | B | ¥k
% | 3% | 30% | 19.01% | 13.40% | -7.17% | 8.41% | 0.00% | 10% | B | 4 | F+ | B | B¥ks
K| BEZHEL | 30% | 841% | 1.47% | -954% | 0.11% | 1.12% | 50% | B | B | B | B | @ FHk
| B EM | 50% | 23.15% | 10.42% | 2.39% | 11.99% | 6.18% | 50% | B | B | B | B | @ Tk
2| M | 50% | 24.86% | 7.50% | 2.54% | 11.63% | 3.89% | 75% | B | H | B | B | Ak
| B sA) | 50% | 16.94% | 11.97% | 7.15% | 12.02% | 4.44% | 75% | & | # | B | & | sy ik
% A | 50% | 16.87% | 7.67% | 0.79% | 8.44% | 315% | 75% | B | A | B | B | Bk
#| THER | 75% | 921% | 4.80% | 1.28% | 510% | 2.69% | 75% | B | A | B | B | B¥ ks
st | #Fabstar | 30% | 21.14% | 7.10% | -3.36% | 829% | 0.81% | 50% | B | H | B | B | mHyk
# |  £4 75% | 11.64% | 9.44% | 3.17% | 8.08% | 355% | 75% | B | 4 | & | & | & LFk
1 A4 30% | 11.04% | 4.99% | -6.51% | 3.17% | 041% | 50% | B | 4 | & | & | ik

A& Fes | 75% | 3.88% | 5.31% | 3.85% | 4.35% | 0.75% - It I | B B | RPKkst
* A% | 30% | 13.80% | 7.00% | -2.91% | 5.96% | 2.12% | 50% | B | H# | B | B | BFlks
e WA | 30% | 14.41% | 4.33% | -4.92% | 461% | 0.67% | 50% | B | J+ | B | B | A¥ks
X FEAIF | 30% | 20.13% | 5.00% | -6.90% | 6.08% | 1.78% | 50% | B | A | B | B | Kayk
% FHIRS | 30% | 22.64% | 18.40% | -9.11% | 10.64% | 13.06% | 25% | B | F | B | & | mayk

%

FH KRR RIEATESBA LR

ARE 2020-2022 649 VU K 5 A A5 609 = 5 B R

F (WANEFERIE) H T AMATE, Bk R — DS R T A R
do 24Q1 AR A ADKCE F A WA 0% A, AR =

=

ow Ui

0 AT, HE R
B R B 6 F B, 2 R R IR T 20222022 Z 480 FH) R IL. ARIBIE—

B BT AELIEARIH ER
Moo RMATAE Bk A R NGB K AN E XD 05 RATE, AMAFREZTRELENEA R
AR R I do P BHE R A TARA, B AR S, AR EARR I 0 S, A
# &2 R i R R ) AR A I A S B R L
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ORIENT FUTURES

9 Tl

]

& 2024-04-22

3.2. W& 4FAAIA

AR B R A Kb AT, H & R0 R EA ALY A 30%-75%, Hedf 30%-T5% 4%
FE 2020-2022 -3 B 4G AR, BEAT S o0 0
VB A6 kAT, AT S ihit. G, BREASMML. APEARL. AMEAN. &R
F BT KBEMEKRES 6 MREILE N,

A& 20: REHRHAGHRE

to BLoh, fE2024Q1 B B —F R E 0K

R
2020 2021 2022

B BZEM | 30% | 19.58% | 15.35% | 13.40% | 16.11% | 19.40% | 75% | B | # | & | & | gy
E | mE3k | 50% | 16.09% | 10.72% | 9.15% | 11.99% | 14.31% | 50% | & | 4+ | B | & | B3k
% | AR | 30% | 18.01% | 8.59% | 8.90% | 11.83% | 16.69% | 25% | M | #+ | F | B | A¥lksk
k| mZAL | 50% | 1921% | 14.76% | 21.16% | 18.38% | 15.99% | 75% | M | B | B | & | @ TFHk
| B EM | 30% | 19.91% | 17.96% | 17.34% | 18.40% | 13.35% | 75% | B | B | B | B | @ T4k
2| E | 50% | 14.57% | 13.15% | 9.00% | 12.24% | 17.42% | - M| S| B | K| R
B M ss | 75% | 910% | 7.57% | 7.02% | 7.90% | 11.35% | - B | | B | B | mEyk
® | A | 50% | 12.93% | 10.06% | 7.86% | 10.28% | 17.62% | - M| S| B | B | R
#| THEH | 75% | 7.99% | 7.77% | 5.04% | 6.93% | 14.84% | - B | I | B | B | R
| Faratar | 30% | 18.14% | 13.56% | 11.68% | 14.46% | 19.76% | 75% | B | F+ | B | B | &ayk
# £ 75% | 7.54% | 5.93% | 5.54% | 6.34% | 10.14% | - B | | B | B | mEyk
1 A4 50% | 17.29% | 9.09% | 6.14% | 10.84% | 19.80% | - B | | B | B | XAk

A F | 75% | 4.28% | 2.90% | 2.89% | 3.36% | 4.03% - It I | B B | REKks
* A% | 50% | 14.91% | 9.61% | 7.19% | 10.57% | 1524% | 75% | B | # | B | B | BFlks
e maeks | 50% | 11.08% | 6.89% | 6.10% | 8.02% | 19.52% | - M| S| B K| Rk
X FEUE | 30% | 18.47% | 13.73% | 12.38% | 14.86% | 17.78% | 75% | & | 4 | & | & | mEyik
% FHIRS | 30% | 22.68% | 18.21% | 16.40% | 19.10% | 19.42% | 30% | B | # | B | & | w&ayk

%

SR
n

ARFE 2020-2022 4 49 LA K G

HoRB . RIEATA SRR

Hy Ao b = 5 BRI S i AR, AF AT

SRR S 8 K BRI T 20222002 Z 449 F 4 AL, ARE
Wt (WAEEHAR) AN, B i — 8 Rk SR I T A ik
Ao, AMARR ER AR KR KA BAH 6 R AR, AR R AR B R
WM AL do R R R R TATRE, BPIAR S, R EAR TR, N
Bk R i LR B A A L A B A L
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9 FIFHs

ORIENT FUTURES
EERE  2024-04-22

4, Kbt
4.1, EahiFik

1) BAFRE RS, ATFEF. FHEAT. HAETRE;
2) FmbABRTE, CEZAMREE,;

3) MMAH —AEH, ERARLIELT—F;

4) Fouh X G T, F e KAT AR L —

5) 12 &WE RS, K60 B NASFENE.

4.2. R EEH

—RMEAL FE2 AN REH HORAFHRER T FARABATHE . AIB. Bk
TR A R AFAE 89 W A ATAAAT L 69 7 o BAT IR — BT B TR

ZAIFNAR o R RFRIE PR GATE—FIB. B IE,

4.3. # M7 ik

ZENTHL)E, RFEREBRIITLER, RIEAT AT &
1) ARYE R Rk £ 70 RO B AT

2) ARYE AR SRk £ S R AR R K R AR A

3) ARYERE BT E TR E AR ELAT BRI

4) ARIE R ) SR ) AR Ko

22 R R



9 FIFHs

ORIENT FUTURES
EERE  2024-04-22

Ak 21: #HH&eER

RXE#ATA R B 24T

5% am () VL EESE

3Y-Avg Q1

B REEIW 6.83% 0.00% 16.11% 19.40% = 10 1.0 24
E | REEL 7.13% 1.39% 11.99% 14.31% = 10 1.0 7
3% | BEEE 8.41% 0.00% 11.83% 16.69% = 10 1.0 1
* | mEAAL 0.11% 1.12% 18.38% 15.99% = 10 1.0 0
&l M EM | 11.99% 6.18% 18.40% 13.35% 1% 5 1.0 5
2| ek | 11.63% 3.89% 12.24% 17.42% 1% 5 1.0 19
# | s EA 12.02% 4.44% 7.90% 11.35% 1%, 5 1.0 14
" | ML 8.44% 3.15% 10.28% 17.62% 1% 5 1.0 29
| THPH® 5.10% 2.69% 6.93% 14.84% + 10 1.0 69
b | Fabaf 8.29% 0.81% 14.46% 19.76% + 10 1.0 8
# 2A] 8.08% 3.55% 6.34% 10.14% + 10 1.0 23
18 A4 3.17% 0.41% 10.84% 19.80% + 10 1.0 2
5 A& Kk 4.35% 0.75% 3.36% 4.03% = 20 1.0 125
bR 3 5.96% 2.12% 10.57% 15.24% 5 10 1.0 65
meike 4.61% 0.67% 8.02% 19.52% = 10 1.0 33
B WK% 6.08% 1.78% 14.86% 17.78% P 10 1.0 10
FHIES | 10.64% 13.06% 19.10% 19.42% 1% 5 1.0 0

FH# &R Datayes, FRIEFTE ARG

23 R R E



9 FIFHs

ORIENT FUTURES

FEHRE

2024-04-22

5. F SALst b

Bk 220 FJE bk KM R

BREE 16 36 8 2 24

BES %%%% 7 9 4 7 7
F5 B 5% 1 2 0 0 1

R F A A 0 0 0 0 0

9% 20 3 2 0 0 5

5 el wid 36 12 8 10 19
5 EA 16 9 5 3 14

2 A 10 9 9 6 29

3 Pk 11 4 20 21 69

N Fea P oL 8 20 1 0 8
2A 19 16 7 16 23

a4 2 2 1 0 2

1 H Fouk 8 56 47 49 125

B ARk 21 31 16 18 65

A K wh iR 7 51 12 9 33
B IR 3 7 6 1 10

FHIR 0 0 0 0 0

7 et 168 266 144 142 434

£ A S 111 128 82 91 169

¥ E 1.51 2.08 1.76 1.56 2.56

TR FRAEAT A SRR

—RE R EF, BRIEFRRNGHESAE, N EHFEELEF, £ 2401
AN 434 R E S, RESHEE, 23Q4 N FEBRK BRIV A 142 A,

ZRFSRBL S BNk T R T S N R, R G 0. AR AT
A8 5 A ok 35 238 3% SRk Ao ik xb b ORI A T e Nk, LA S AR RAR RS,
FAVEY I AR R A KRR 6 R I, BB A8 ih 2 B ARR .

ZRE GRS EAKE T ANMAFEANLES G —H, 2 BARETARE DS
BEABE . K160 REDA, & ZAKAE AT = 5o 5 is L, L~
BOEFRES, NETELE, FHERERAR 23 RESAM, EFEAS,
WIBRIR = Sy e — IR A SR, AT T KA B F . B AT, WA B
RRAEEA, FrbihEFl s RBEA SR, FEAEA AN LFENEEA, HAY
HAMAE R4

24

HRAT IR
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ORIENT FUTURES

9 FIFHs

EERE  2024-04-22

& 23: FE” BB I

N 23Q1 M 23Q2 W 23Q3 W 23Q4 = 24Q1

140

120

100

80 I

60

40

20

0 ' P
e | B2 T 2 | & *® ®
= | o i &+ | ' EE =
B | =X | X | X < | X | ¥ & &
¥ IR O B E|B % == 8/ W
BRI #8 5 E b ek

KA RB: RIEATAEBAARTE

6. BLEZL

—RAKBIEHRA: KRB EIR T BBl — BT, AL EA] Rk 24K
AT, B FAHENRBALE S KRR E . —BR% T, &4
KR B I RAY KR BRI, WS AR o AR AT IE A Rk Fe B I B A
Rk R PE,, RENFEML, BRE=ZLRI (&) rBRREFATME . &R
F R RBFATBAN RERRZ TN FERRE KR AT LR L R L ARFAG
KB =, ERMANRKERITA R T EARERARENG R E—FKAETHPARL
ARSI R T Mo

ZRMEBIEE A E—BEBIREE o 52022 FArk, #2023 HFUARE—R
FOR G E e BB, EARIRWE A 3%, JAKT 2022 . EREBEILFE
FWLF AR P 2023Q4, 72 2024Q1 # A KW@ AR 6%, BRART ARG R IR, AR R
FEIZFIAR RIEAE 5 £ Rk, ZUREMLL . —KEXBEAI L. K ZH%
, MEBEWFE AT, MEZHRE. BEOERAR. RELASFBTIT. A M{L
P, WG R FERPAE R Rk ABAT A A R T AT, AT E A AR b

-+

25 R R E



6 FiEmS

ORIENT FUTURES
EERE  2024-04-22

o & BM TR T, MW ENRSTAT, MEBRRE BREA L BRLESR
Iﬂg\—t’/rj‘o

ZRANAERXEOBAE: —LELERXEDBRAE, RELLFoATHERLELER 8%, 5
2023Q4 4Bk, B —RERG R R DHAE, %A% 2022Q2 ML E, Mtk KRR R
KEHLR [0 6%-8%, A b0y K KEHUE 2% AT . —HERBERERREEESD
F—RBE, —BFR R R FA 2 AL EF) FK A 5%, E P REZ S0 E%
FHIG R AR B ARG Foafop Kok o) R KDHBOK-FHALL10%. RERE=
ZRBRRXIARAH&H. AMEE_RREGGEDIRRBL 12 AT ERAIMH & AFE,
R RS BR F 0948 £ 52 Kk =g FAR T 15%), M Z R R0 — R F KR A9 I K\
# 3t 10%.

WRMARE R RA: REARM RBAKRRAD FEAM. MR ENL ZHK
B5 A VAR AFAORCE LR AR B, KAEAREN BT A P PRSI
ARFARTE A S, REARER R TAH P o LAKBAERI ARG FLRES
I AKIFAK B AT ET L, B—FFKB BARAREAMK, E—FFLRAE
EHARAREAG. BREZRARL —F AR AFELORE A=K T, £ K
Fo b7 AREZ AW B RHFRBL—FFUOKBRBATE LB AHRE,
A Fe BT REZ R R D, PR T — RO B R EERRE R P
UK o s, MEBFHRB. REZAARR. THPRERARYBIAFLE LS, B
A Rk Fe G A R E SR B LR A B A . KRR B3 AR AU ST B0 Rt A L
& g, ANIMAEFR Rkt S AMBFELEILE 7 KL, LARRARY
KT ARE. b, THTEES. B EAKS AN P BE R AFE, B
R AMAEN “FH BE K L. BERXEOBERAFLEERAS M. LF, £2M
R SRRk S RE K RREBAIAR S, IR 2R P R 0 0R RR g,
BZEN BEZENAEESESRRYHARRIRATE LB, I, 52 H% A%
ARAL 6 A8 3T M AR B AT o R mg AL sl AR B4 .

N

N

o3 & & SRR

=

ARMATHERMR LR SETREATATHEAILBRARE G KL, A THR
dAg Rk B AR R AR AR AR A HET S P R B
SNAL B F) R i AR KK ERCT AT R 89 Rk R 20 Rk B0 A Rk
WEADR% M IMEEF Kok i 57 RK% o

7. _FERR

—RERRLELE—RZTHREN, AOHIEETE2 AATIGE, 34 AL TEHK
BAWE, kFIMEZ ARG L AREH, A—FEORHGR L, —FERT
EHAR—FEE R FE %,

—REBARRRBTHHERE. B 2023 £k, TREHN A%
%

s
MNEENEKRE, I, METEE. AE2E. AT ZANARA
SRk 69 BL B AMEAE 3 TT

B 5 Kok 3 RIAEHF
Tk, ¥ EMRE

26 A R A



ORIENT FUTURES

9 FIFHs

EERE  2024-04-22

ZRBEINRGENSL K, HILHF, THEBRRALTATLRGRERLE, RAKS
EALRE T I T B F T KATHAE ARG bR, RTS8 24, AL
AR . SF AR, MAEATIENRETHES, SRET M2 TR E
EmA S E SR EARE KRG EER, LEFEXfER gENYEE— &AM
BATEHE, R, KRR FENABAE—FEABITAIL, TNAB TN DI THITA
A2

8. Fuithr
YRS TR 7 T AR DA A 3 I — A A 2 — B AMEACIE K, R
AT BORE R I TAC, 1 F R P AR E. AR RE. BMEH RSP T, 2id
it EFIFMERA A RHE B 6 F b BARTG R T AFRE <F 3K FOF &4t

RIVIRE_02 At S e .

8.1. #FHMIEAT

Bk 241 BRI IFNIEAT

E i I
&3 R % R e K YR e X
B A E L
A0 R e T A 4 2 M? i B
A L AR PNE Y Bk & E—HF B AR AN/ R G 5 p AR R
S 2 HWE AL £ ) A e Fagk & TR R H 5145 AR Ko
TAT R ERNES & K& vk 2 527 AR K
Var(95%,10) B R ARG B 270 4 JE
27 i JE
FH R RIEATEBARE
Bk 25: RIS IFNIAT
LT d
ERFRA X
A renw
MR AR ) FABLAE
B AL ANBEE T E
B £ AAT AL BEL-S i h &
BEATE S BT 7] SR 44 R
87 o & BES S TAE

FARIR: RIEAT A KA R

27 R R E



9 FIFHs

ORIENT FUTURES
EERE  2024-04-22

8.2. FMI& AT

ARE LR AT R A A0 Kb AT, SRR E, AP o FRORERT A
B AT R,

& 26 WFMARERARE R

" RE
& HFRAH £ T70% FER RS & 30%
REE REAEE #EEX RHX EHEA 45

BZEM | P | & | 12.00% 15.00% 15.00% 14.00% 14.00% 15.00% 15.00%

BEZ | BZE| F | & | 1200% 15.00% 15.00% 14.00% 14.00% 15.00% 15.00%
k| FHOgE | P | H | 1200% 15.00% 15.00% 14.00% 14.00% 15.00% 15.00%
BEAZA| T | & | 12.00% 15.00% 15.00% 14.00% 14.00% 15.00% 15.00%
BMEEN | P | P | 12.00% 12.00% 12.00% 17.00% 17.00% 15.00% 15.00%

Hm | sk | F | P | 12.00% 12.00% 12.00% 17.00% | 17.00% 15.00% 15.00%
IR | BMEEA | & | 4K | 15.00% 8.00% 15.00% 16.00% | 16.00% 15.00% 15.00%
MuEAA | F | | 1200% 12.00% 12.00% 17.00% 17.00% 15.00% 15.00%

TP | K| P 8.00% 12.00% 12.00% 19.00% | 19.00% 15.00% 15.00%

fst | B | K| & 8.00% 15.00% 15.00% 16.00% | 16.00% 15.00% 15.00%
#r1d EH | P 4K | 12.00% 8.00% 12.00% 19.00% | 19.00% 15.00% 15.00%
A4 | 1& | 8.00% 12.00% 12.00% 19.00% | 19.00% 15.00% 15.00%

ARG | ¥ | A& | 12.00% 8.00% 12.00% 19.00% | 19.00% 15.00% 15.00%
oK | K| 8.00% 12.00% 12.00% 19.00% | 19.00% 15.00% 15.00%
meRke | K| F 8.00% 12.00% 12.00% 19.00% | 19.00% 15.00% 15.00%
ERRS | K| & 8.00% 15.00% 15.00% 16.00% 16.00% 15.00% 15.00%
FHIRs | K| & 8.00% 15.00% 15.00% 16.00% | 16.00% 15.00% 15.00%

FHRR: RIETEBARER
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9 FiFms

ORIENT FUTURES

i3

]

& 2024-04-22

9. FFMLER
9.1. 1M 4 A

Agd s nimits, ol e T
P kit 434 R, BRANO R, ARBLETRENEHAIE RfE AL

R, ARBANLTRI25 R, REBKERSO—LR%, R, THPER%
ANBLFETH G R, ZFBHIR SO BER,

FIAY B AN BRI 10 ROGH T REEA, H A H ZCZY.PYZC.HJPY.
ZRTZ. HSZC. YSSM. LWTZ. 86 R4 AN 1 K EB = oA, ikt 2o
595,

A& 27: AR S RESH

W fy A Rk P AR m FOF
ETEMRLLSR%E m REEN EA %31k
5 B A mE VLR Fertat oy PR 9

m 5 E A0 m AR AT HME A R 9g W MOM LIFER &Lt

52
1087
14 \
1 125
23
- ‘

29

65

PRI :

9.2. IFMLER N A

A2 T it e, FRLE R T

AP HFAFRYGFHE 85 R, KA BFAYFRE293 %, RFCHERNAE 92 7,
HRAFDFET R0 R

A By CHFRY, ERKBF ot T

BERBRABRT TG HRERSORE, LRAMF KRG FRAABY %, HERS
9 RO AT R, R AT PR

29

R R E



QQ RUEHAES

ORIENT FUTURES
EERE  2024-04-22

& 28: FRIFHERSH

EAENBEC
100
90 | 86
80
70
60
50
40
30
20
10
0
5 =2 % 2 v ¥ ¥ 2 ¥ 8 #H F ¥ X ¥ A
O T T B S R L I S -GN S
SCHE b ®F O Ox® & & N b T % =
® " o ) K OB OB O B ® ¥ & =
= el
oy &
o &
o £

KA RB: RIEATAEBAARTRE

10. =& #H
10.1. &3 kK%

Bk 29: BERSFNAR-RES LK%

E L3 A N o

LH 2/ttt 3 5 4L % XPLH B2 | 1179 | 10.90 7.27 12.05 | 7.57 | 4958 | A
Y EtEE1F RN Y) Fa3E BZFi | 656 | 13.95 478 11.30 | 817 | 4475 | A
MY FAZHE 2 MY =i(HEd)f% | BKE2 | 1500 | 11.85 6.68 731 | 9.09 | 4992 | A
VAREF S 78 Rk BZEM | 491 | 13.90 7.82 1291 | 7.65 | 4719 | A

LW 2 f 47 5 LW #5%F BZEM | 532 | 13.74 4.95 1071 | 816 | 4289 | A
JLEZT 15 L& L AE B2 | 457 | 14.03 5.05 10.70 | 10.55 | 44.89 | A
MH-F1854i% 6 5 MH #4 3 B2/ | 471 | 1395 5.96 1036 | 9.47 | 4445 | A
DY Ak XX 3~ BEEM | 441 | 1371 4.97 11.03 | 759 | 4171 | B

LW 2448 5 LW #& % BZEM | 461 | 1327 5.04 11.81 | 745 | 4218 | A

FHRR: RIETAEBARER
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QQ RUEHAES

ORIENT FUTURES

2024-04-22

Bk 30: ERFRHRELSR TN AR RES LK%

#&ﬁﬁgﬁ rr (=3 ﬁ‘ﬂ\

2 ¥ FE oK RER
LH 14rit 3 5 4L ® XPLH & EZ 10.11 A 7.32 C | 1743 | B | 6700 | A
YJ zhEF15 R Y] A3 Bz | 11.86 A 913 | A [209 | A |6574| A
KARZHEFL | MY BREDRE | K22 9.93 A |58 | D [1579 | B | 6571 | A
IS & 78 FnFE I EZE M 9.90 A | 625 C |1615| B | 6334 | A
LW 2 f 4t 7 5 LW %% BZEM | 1114 A | 817 | B [1932| A |6221| A
JL¥&1 5 i L AR BZEH | 1163 A | 537 | D [ 1700 | B | 618 | A
MH-F1854i& 6 5 MH # 3% BZE 10.73 A 6.61 C [1734] B | 6179 | A
DY Atk XX %7 BZEH | 11.64 A | 827 | B [199 | A |6l62| A
LW 2 f 448 5 LW &% BZEW | 1114 A | 817 | B |1932| A | 6149 | A

KA RB: RIEATAEBAARTRE

10.2. A8 %F 48 K5

Bk 31: BERIFNAm-ASNERE

AT R R #iﬁ‘ﬁ?ﬁ

2% 2% & A
XGS #ig 1 5 XGS &% TP | 335 | 10.76 4.56 14.60 | 9.87 | 4313 | A
XLC % 6 2 TiHEXLAE | TP | 181 | 1093 6.66 13.78 | 10.89 | 44.06 | A
DW if % fe A5 1 & LiBEDWRE | THE® | 294 | 1074 4.14 1531 | 10.03 | 4316 | A
BYAY #it 1 5 BYAY Z TP | 225 | 1112 4.28 15.02 | 10.26 | 4293 | A
PF ##% L FPFAREESE | T PH | 581 8.42 6.33 1043 | 11.32 | 4231 | A
WGBY-7K-F L FEWGBY #23% | WP | 1.88 | 10.80 2.99 14.24 | 11.00 | 4090 | B
TB —fa 4544 £HA A\ B LR TB 3% £ 2.59 7.51 6.57 1489 | 9.63 | 4119 | B
TWC 2 RiE1 5 KXTWC #23% | T Fm | 151 | 11.08 3.01 14.25 | 10.30 | 4015 | B
BYAY #5337 % BYAY TP | 172 | 11.35 3.18 1613 | 991 | 4228 | A
WMXT-ZY 2t B3 12 5 | ZCZYGERB)ZA | T ¥ | 800 | 10.80 2.68 13.42 | 11.06 | 4596 | A
WMXT-ZY 2+ B3 15 %5 | ZCZYGERB) XA | T FH | 800 | 10.79 2.68 13.40 | 11.05 | 4591 | A
HX #w=k 1 5 HX % TP | 172 | 11.51 3.68 1543 | 927 | 4161 | B
XX FE-BEEH 15 XX ¥ il 2.47 7.68 4.08 14.47 | 1217 | 4087 | B
FR #& L5 BJFR Ak k4 | T d M | 142 | 11.00 2.88 16.00 | 870 | 40.00 | B
BYAY #5339 % BYAY bzt | 724 | 773 3.42 1317 | 952 | 41.09 | B
TWC B Ri%2 5 KXTWC #63% | Tipdi | 146 | 11.11 3.32 1313 | 971 | 3873 | B
QY #HL QY #AhA % | HBubstar | 257 8.69 3.64 15.80 | 10.38 | 41.07 | B
DD &3 DD # % FH P | 233 | 10.57 3.31 1316 | 10.68 | 40.04 | B
F 154 L FPFAE A S Axt o 137 | 11.11 2.71 14.24 | 991 | 3934 | B

R LS

FHRR: RIETEBARER
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RUEHAES

ORIENT FUTURES

<
%

2024-04-22

A& 32: FERARNRLEER T AT HERE

FRFRA R A
2% FE LK BRER
XGS #Lig 1 5 XGS #F TP | 1159 | A 9.98 A | 2157 | A | 6470 | A
XLC % 6 2 ki XL A3k FH PR | 1080 | A 9.16 A | 1995 | A | 6402 | A
DW R EAaeifE 1 5 L% DW a3k TP | 1138 | A 9.27 A 12065 A | 6381 | A
BYAY #it 1 5 BYAY Z& WP | 962 | A | 1056 | A | 2018 | A | 6311 | A
PF # 7k LAFPERERAS | THPM | 1120 A 9.52 A | 2071 A |6303| A
WGBY- 7K 4% WGBY #3 | i | 1249 | A 9.48 A | 2196 | A | 6287 | A
TB —fa 45444 24 A\ K
B F ! IR TBRE &4 9.90 A 11.69 A 21.58 A 62.77 A
TWC Rk 15 KX TWC #2435 | W Fk | 1163 | A 1069 | A | 2232 | A | 6247 | A
BYAY #5 3 37 % BYAY wP | 962 | A | 1056 | A | 2018 | A | 6246 | A
WM E4-2Y stip B2 | 72C 2@ EGRE)H | .
12% [ ; ,:k ) T 8.19 B 8.22 B 16.41 B 62.37 A
WM 13 46-2Y *F ik EF | ZC & (3RE)#& S— B B B N
15 % # 8.19 8.22 16.41 62.32
HX #=f 1 5 HX % FH PR | 1003 | A 9.87 A | 1990 | A |6150 | A
XX FFE-RBEEFN1 5 XX % f EH) 11.64 | A 8.91 B | 2055 | A |6l42]| A
FR 4 L5 b FFRAEEAL | 3 PH | 1196 | A 9.41 A | 2136 A |6136 ]| A
BYAY #5339 % BYAY Fafstay | 962 | A | 1056 | A | 2018 | A | 6127 | A
TWC BT R %2 5 KRTWC A% | FFh | 1163 A | 1069 | A | 2232 A |61.05| A
QY #i QY #H A% Fufatay | 1103 | A 8.72 B | 1975 | A | 6082 | A
DD &3 DD # % TP | 1108 | A 9.37 A | 2045 | A | 6049 | A
PF I8 4 REPFagae | M A A A A
F 4%k | 11.20 9.52 20.71 60.05
FARIR: RIEAT A KA R
32 AR ML
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10.3. B K%

A& 33: BRERAIFNAR-TEPR K%
R RERAE #4% #A  &KERS

23 2% 23 2~ 2%

CN —% b WGBY #3 | A%t =k | 8.60 10.68 5.02 13.19 | 10.16 | 47.65 | A
N o . 2 1 Y
QH X B %5 —%5 QH X B#HHF — 1.84 | 11.86 6.77 14.88 | 1023 | 4557 | A
R S
HD # %, i HD F43% mES | 365 | 11.20 3.60 13.36 | 10.66 | 42.48
TX FH 15 TX #&F i | 3.31 11.49 4.84 12.39 | 9.71 | 41.75 B
& 39 1%
HD & % ) HD A2 3% 5 o g 279 | 11.50 3.86 12.66 | 10.45 | 4126 | B
H e R
LEi#E KD R4 6 5 LB KD 2% S | 2.88 11.44 3.74 12.61 | 10.37 | 41.04 B
HY ##% 2 % HY #%4 % 5% £ 5.22 7.60 5.56 11.82 | 8.04 | 3824
. " . iR Ny
WWCTA — % b WW A2 3 - 12.00 | 3.74 6.61 1136 | 800 | 4172 | B
H e R
& 39 1%
D %% £ s HD f2 2 5 . g 1.96 | 11.40 3.04 11.89 | 1030 | 3860 | B
H e R

FHRR: RIETEBARER

Bk 34: ERFTRH)BREARS TN AE-EEZRTE%

ERFES
FZR 2 5] .
2> A
It % WGBY #4 -

CN —% % S | 1090 | A 9.39 A | 2030 A | 6944 | A
) | B

QH A B %5 —%5 QH A B 3% P,\M% 1199 | A 10.25 A | 2223 A | 6681 | A

HD #: %, Hrd) HD f2 3 | %240 | 1250 | A 9.93 A | 2243 A | 6492 | A

TX A1 5 TX # % mEs | 1197 | A 9.07 A | 2104 A | 6149 | A
. . n %iﬂﬁﬂﬁ“

HD # %, B HD R | 1250 | A 7.24 C 1974 | A | 6051 | A
&Rk

Lt KD R4k 6 5 EiHEKD AE | S E | 875 B 8.16 B 16.91 B 59.64 | B

HY ##% 2 % HY #%F%2 | A EH | 833 B 7.06 C 15.39 B 59.07 B
% 39 3 4

WWCTA — % i WW FL Lo 1197 | A 9.07 A | 2104 A | 5724 | B

a

. . & 1A

HD %% %, Mg HD fo3f | 8.33 B 7.06 C 1539 | B 56.34 | B
R &S

FHRR: RIETEBARER
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10.4. 4t K

A& 35 ZARAIFHNAE-fF K%

A R KRR e A a‘iﬁ‘ﬁé‘i]
2% 2% % 2K #A
YS 4% 332 AR AL B AR YS Fr3E 1hH& ek | 1.52 7.98 10.17 14.31 | 10.64 | 4461 | A
CL11 % CL i/ RAFE | 3.60 7.72 11.87 1373 | 9.78 | 4669 | A
YS #2% 4 545 A YS A3k A& Fek | 137 7.97 4.83 1497 | 1269 | 4182 | B
YS 12 % 315 YS Ax 3 RARe | 143 7.98 7.73 1411 | 1020 | 4145 | B
YS AR RE YS Au 3 i Fuk | 1.02 7.99 6.70 13.92 | 10.33 | 39.96 | B
YS WL 6 5 ix B Rk E YS 23k EAEF | 113 7.98 5.44 14.21 | 10.63 | 3939 | B
MY #4k—% MY 22 £ 4 | A% | 118 7.88 3.22 1512 | 14.66 | 4205 | A
ZT #FZF—H ZT % 7 RA R | 439 7.87 8.26 1619 | 11.07 | 47.79 | A
GTTK 4z 4e8218 161 5 YS R B HHE Kk | 417 7.16 6.40 13.40 | 7.7 | 3828 | B
JREH 1T 5 JR #&F AR, | 596 | 6.76 3.31 14.37 | 1110 | 4149 | B
PY F A siffih it 15 5 PY %/ AR | 244 7.95 9.25 12.36 | 10.87 | 42.86 | A
CLEZRI1% CL %/ i FKuk | 6.38 7.15 6.21 14.68 | 7.48 | 4191 | B
FY BKiF 12 5 FY 220 %% | th A Kw | 288 7.89 6.98 1527 | 8.62 | 41.64| B
LW 2 R 2% LW # % RA R | 229 7.88 4.86 1577 | 1122 | 4202 | A
YS 4257 312 MR T R R s
KB A YS Fr3E %k | 1.39 7.65 3.08 14.89 | 9.85 | 36.86
LW3 % LW # % A FR | 201 7.86 6.87 1411 | 9.83 | 4128 | B
LW E2 RS 5 LW &5 A Fe | 3.01 7.88 6.04 16.17 | 813 | 4123 | B
YS o2& 3 5t B Rk E YS A& AR | 1.39 7.98 471 1441 | 776 | 3624 | B
ZT &= ZT % ARk | 352 7.89 7.35 1555 | 11.12 | 4543 | A
JZ TRt E 5 QW & # fhF Rk | 200 | 7.92 5.15 16.14 | 1058 | 41.79 | B
FY 57Ki% 8 5 FY 520 % 7~ | 454 %% | 318 7.49 4.07 12.47 | 12,66 | 39.87 | B
ZR F A4 35 % ZR #F T %k | 1.49 7.97 8.13 14.27 | 1045 | 4232 | A
TR RR: RIETARARIE
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Bk 36: FRARNRLELRA TN AW HF K%

FRTHES

2 #

AR

e

2 #

P

AR

s A 3322?%&&%# YS f A%k | 1104 | A | 1356 | A | 2461 | A | 6922 | A
CL11 % CL % Ak | 1145 | A 9.03 A | 2048 | A | 6718 | A
YS $LE 4 Sk A YS Fr3E A& Fus | 11.04 | A | 1356 | A | 2461 | A | 6643 | A
YS 4% 315 YS 23k A&k | 1104 | A | 1356 | A | 2461 | A | 6606 | A
YS AA RZE YS R A&k | 1104 | A | 1356 | A | 2461 | A | 6457 | A
YS L& 6 FLbhfh B kA YS f A&k | 1104 | A | 1356 | A | 2461 | A | 6399 | A
MY £&4x — 5 MY FaE 4 | fAAFe | 1179 | A 9.49 A | 2128 A | 6334 | A
ZT It —4H ZT % 7 fi % %k | 8.49 B 6.88 C 1537 | B | 6316 | A
GTTK fZ 3805 161 % YS f A&k | 1104 | A | 1356 | A | 2461 | A | 6289 | A
JR &3 17 5 JR 3% A&k | 1163 | A 9.46 A | 2109 A | 6258 | A
PY F A diffhit 15 5 PY %/ 1R AF k| 1092 | A 8.71 B 1963 | A | 6249 | A
CLZERI1% CL %/ Ak | 1145 | A 9.03 A | 2048 | A | 6239 | A
FY 2K 12 % FY 522 L%~ | th&%% | 1203 | A 8.53 B | 205 | A |6220]| A
LW 2R 2% LW #%F A&k | 1114 | A 8.80 B | 1994 | A | 6197 | A
¥S R 512 )%“M ke YS f A&k | 1104 | A | 1356 | A | 2461 | A | 6146 | A
LB R
LW3 % LW &% A&k | 1114 | A 8.80 B | 1994 | A |6122] A
LW 2 R 8 & LW 3% % AR | 1114 | A 8.80 B 1994 | A | 6117 | A
YS L& 3 S E R A YS A4 3% fFAFmE | 11.04 | A 1356 | A | 2461 | A | 6085 | A
ZT st =4 ZT %7 1 H Ko | 8.49 B 6.88 C 1537 | B | 60.80 | A
JZ WAtk E 5 QW & # fr A& Rk | 1122 | A 7.52 B | 1874 | A | 6053 | A
FY &K% 8 5 FY 220 % | ik | 1203 | A 8.53 B | 205 | A | 6043 | A
ZR F 435 %5 ZR #H fFAFmE | 1155 | A 6.18 C | 1772 B | 6005 | A
A RBR: RIEATA S RIE
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10.5. FAb Rk

A& 37: BRARAIFHNAE-fF K%

R

2%

2%

Y
¥

BEHEA

2 #

AR

TXA LEWGBY R2% | A4%% | 611 | 10.87 5.88 16.64 | 12.54 | 5204 | A

GE ®#.3 % A% GE # FA%es | 340 | 11.39 6.28 1811 | 13.81 [ 5299 | A

PYAFHEF 15 PY %/ Foges | 288 | 11.41 6.06 18.42 | 1344 | 5222 | A

GE % 107 % % GE % FAa%e | 350 | 11.38 6.10 15.79 | 1416 | 5093 | A

PY 54 % 551 5 PY %= Fo%es | 241 | 1173 8.16 14.07 | 11.83 | 4820 | A

PY ¥4 RA % Fk1 5 PY %/ FAo%es | 244 | 1172 8.06 14.26 | 11.62 | 4810 | A

PY ifA) % %0k 3 5 PY %/ gages | 171 | 1177 8.03 14.50 | 11.17 | 4719 | A

JY akk 21 5 JY %/ FAo%es | 442 | 11.03 4.95 1616 | 1212 | 4869 | A

GE #Ma & A # GE % FAa%es | 279 | 11.38 5.24 1535 | 11.97 | 4674 | A

LP W4 1 5 LP &% A A% | 401 | 10.69 417 1558 | 10.00 | 44.45 | A

WGBY-AA L FTWGBY #23% | 4% | 1.80 | 11.14 3.04 16.79 | 9.78 | 42.64 | A

PY 4% % F ok 2 % PY %/ Fo%es | 131 | 11.78 5.32 14.31 | 10.54 | 4326 | A

GE ®# 6 5 GE H B % FAa%es | 260 | 11.47 5.06 1416 | 9.49 | 4278 | A

PY &R A % 50k 3 5 PY # FAa% | 194 | 11.69 5.18 11.85 | 11.43 | 4209 | A

IYYA B4 —% ZYYA FOF 131 | 11.56 3.32 16.84 | 10.74 | 4377 | A

YS 4% FOF1 % YS o3 FOF 4.08 | 11.56 1.91 15.06 | 812 | 40.73 | B

XX #52Z 145 XX % Fa%es | 354 | 1111 4.56 14.51 | 1219 | 4591 | A

BYAY % %94 56 5 BYAY AA%e | 319 | 11.02 3.91 13.69 | 10.99 | 4279 | A

FX &2 1% FX % /= Fo%e | 1.68 | 11.68 4.62 14.69 | 9.68 | 4235 | A

WGBY- 2 L FTWGBY #23% | 4% | 193 | 10.54 2.77 14.51 | 9.78 | 3953 | B

YML #BEME 6 5 YML # % FAa%e | 269 | 1091 3.50 14.59 | 11.09 | 4277 | A

BY i&% i BY # % Foa%es | 271 | 10.06 6.83 1225 | 972 | 4158 | B

JABZF-RBERSER1 5 JA BFE R AA%9% | 1.64 | 10.80 2.73 12.61 | 10.72 | 3849 | B

LR i:}jj e EBEIKRE | RWE% | 298 | 1272 3.66 1355 | 9.05 | 4197 | B
JA2 % JA #ZRE R 4K | 146 | 1055 2.60 1317 | 9.85 | 37.63

JA1 % JA BZFE R A A% | 148 | 10.50 2.60 13.03 | 991 | 3752 | B

FHRR: RIETEBARER
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A& 38: FRA/NRLELRAFH AR HF %

FRARS  HERH

JbF WGBY #2 .
TXA B ARk A A A A
k4 12.49 10.35 22.84 74.88
GE =14 3 % W% GE & AAo%us | 1042 | A 1034 | A | 2076 | A | 7375 | A
PYAFHEZ1 5 PY % f A A%us | 1092 | A 10.22 A | 2115 A | 7336 | A
GE F% 107 % % GE & HAA%us | 1042 | A 1034 | A | 2076 | A | 7169 | A
PY KA % Kok 15 PY % f A A%us | 1092 | A 10.22 A | 2115 A | 6935| A
PY F55H % Kok 1 5 PY %/ A A%ek | 1092 | A 10.22 A | 2115 A | 6924 | A
PY $ifH % k3 5 PY %/ FAKEs | 1092 | A 10.22 A | 2115 A | 6834 | A
JY Xk 21 5 JY %7 F AR | 1068 | A 8.29 B 1896 | A | 67.66 | A
GE #1484t % W GE & FAREs | 1042 | A 1034 | A | 2076 | A | 6750 | A
LP W& 1 5 LP #% HARus | 1223 | A 10.09 A | 2232 A | 6677 | A
dwWGBY A |
WGBY- &M, R 4 A A A A
3% 12.49 10.35 22.84 65.48
PY £4 % Kk 2 % PY % f A A%us | 1092 | A 10.22 A | 2115 A | 6441 | A
GE ©1#% 6 % GEBBRA | A46%K% | 1042 | A 1034 | A | 2076 | A | 6355 | A
PY ¥4554] % &3 5% PY % f A A%us | 1092 | A 10.22 A | 2115 A | 6324 | A
ZYYA % —% ZYYA & FOF 1001 | A 8.87 B 1888 | A | 6265 | A
YS 4% FOF1 % YS 23 FOF 11.04 | A 1084 | A | 218 | A |6262] A
XX &7 14 5 XX % P A%k | 9.94 A 6.68 C 1663 | B | 6253 | A
BYAY % %95 56 % BYAY A AR | 9.62 A 10.09 A | 1970 A | 6249 | A
FX 2 1% FX %/ FAREs | 1041 | A 9.69 A | 2011 A | 6246 | A
dw WGBY A |
WGBY-3UH R RS A A A A
3k 12.49 10.35 22.84 62.37
YML @ BEH-1E 6 5 YML 3% % A A%e | 1035 | A 9.18 A 1952 | A | 6230 | A
BY &4 BY ## HAKus | 1143 | A 8.61 B |2004] A |o6162] A
JABZK-RBERSGER1 T | JABRKTEFE | A6K% | 1243 | A 10.10 A | 2253 A | 61.02| A
LK .3 2 %A S0 R0,
R R AITACR EHIKRE | ENE%E A B A A
alpha 9.81 8.76 18.57 60.53
JA2 % JA BFER | AAKw | 1243 | A 10.10 A | 2253 | A | 6016 | A
JA1 % JA BFER | AAKw | 1243 | A 10.10 A | 2253 | A | 6005| A

FHRR: RIETEBARER
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11. R &R T

Koty i L 5 ZANFAKEARELSG, MEFPXTERA A28 > 205
MR H BFE . BAANE R EHGECE SR R E S35 R 09T 39 Xhg Bk 3R
Foe A AR AAZHEANAREFEBARERL GG
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MR AFFEAERE (RKRENI TG EAFIRAFAR)
A RER a8 (132A) +#4 B6RA) k& (612XA)

BAEHK k3 15% 4 E b3k 15% 4k k3 15% 4 E
ik k3R 5-15% k3 5-15% L 5-15%
E% Frh&-5%-+5% b -5%-+5% FFhG-5%-+5%
% T2 5-15% T2k 5-15% Tk 5-15%
BAEL T 15% Ak TFRE15% 4k T 15% Ak

b AR A TR F]

LR ARIER A A G R LT 2008 4, A —RATHIEABFERER SN ENZETM T LS54
PENGl o FRAEM RN 2R FIEARMA RN &FF NG, Nal T ZNEFHRANEL. a2
IR G EE. R EE A EF LS, WA LBERRIS. KEFHIHH. FMNBFRH

re LEBRRERIS PSA NPT LHAR K, LPELBNTISemEEai. Ad
WA FAEAA T REHEARAE, LEABRBETERARN I AR TER (Fhodk) AT R

S ZRKAET TN

ARIAR, RIEMREABMELZE., QHAROFTE, BHFUAEBHARYIAITERELEATL, @
FRHIE =i HE ARG RBEEF2BHARFEITERRAERT X EFH, BEFETHL.

l}:] I"J/: {KJ\ ,/,‘i:( [ﬂ 'TJC 71)‘& fi\ 7}_ \f’j ) l‘;}] 4}/14 5\k — L/NT 1!:_ \!UHY\ 7 T ] UJ '] 4‘] ’/L i)‘ H‘ j‘c
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AARAE G EARRERM A RN (AT HAE “AE" ) #EREH.
A 8] DA R BKE00 b 5704, BT FW LG 0AE ERFT [2011] 14545

A AR A RN 8 89 B P AR o AN 8 R 2 B AR B AR mAL A A 8] 69 %
REF o

ARRERRTANGAATEY LB ITCATFOE ERE, ANE N K2 Rk E
B EA A R A, PR K %A & %&m#%&%cmw AN 8] RARIE ST
PSR E R AETER, EREBH, A8 TR E 5 RREFEFAH. TR
M R —HARE . AndE A Hfﬁiffra&mnﬁl’ﬁm 12 5T i & B IR M8 L E M E .
T MR A IRE 2N, RS B RIRE R AESATITINAE B 69 BHE R I MK A o

BAEATH T, AR P 0945 8 SPT AR 09 T LI R T AT ARG 2RI, A
JE B AR B P AR AT B AR M HRIURE Ko BP RFH BRI a94EAT L S
RGHSRLFRERNL, TALERFREREL KRETEIH A TRLAEN
R R PAEREZ A, FAEAE A RN A E R T 3% TAR 69 69 385 e ALE B #E .

BAEFTE T, AN 8 RITAEFT AR A% AR P 9 AEAT A 28 5] B0 44T R % RAEAT 70
£, BHEE AIT RIS

AIREEZZARTFIRY X0 K, B REHAPR o X0 A, %fﬁ%mﬁﬁhﬁ&ﬂ
BiA o REZARNE]F P @I, ETIMIAAATRFMETH X LH . LN TFHE
AL B AL N A, TR E R BAE A FA fP R %&%ﬁﬁﬁlmiiﬂﬂiﬁm‘/{%,
TRATEF R T REAFLE A&

’!(U';;’;Im\ %’i’kﬁ’r(%kzr\%i%, mi”}]ﬂ‘ﬂ.ﬁZ?ﬁﬂimﬁffmrm, —H—T/%{Xj‘i\jf %

FTA R EHTA MR F 152

AIEAT A AT T

Hopk: EETFPLE% I8 SRS ERERS 2 T4 21 4%
AN R

W35 8621-63325888-1592

4 A 8621-33315862

M 4k: www.orientfutures.com

Email: research@orientfutures.com
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