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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 K3 HAINIL

gwos T AREIMR @R R2Rk - L-F FoF A% ;;]j;;j;
S E AR E SRR FARKR ZHkER RAEH SRR EK /1 A#E

BESk -18.10% 6.61% 15.39% 16.30% -1.37 24.45% 0.61 18.78%
BZEU | -13.52% 4.71% 14.05% 16.10% -1.18 20.30% 0.61 9.66%
BZE | -9.05% 7.62% 13.60% 12.51% -0.89 16.06% 0.65 4.72%
FHRIEE | -12.08% 7.17% 18.90% 16.67% -0.80 22.43% 0.64 -5.30%
EEHR 1.86% 8.28% 6.20% 6.15% -0.18 6.93% 0.69 13.40%
A 1.24% 9.17% 7.46% 9.22% -0.24 6.91% 0.66 6.80%

£ A 1.63% 11.68% 1.81% 2.52% -0.75 1.18% 0.55 7.39%

A4 0.94% 8.48% 5.04% 6.37% -0.41 5.45% 0.67 1.49%

PERS -5.84% 5.50% 8.04% 6.43% -1.10 10.73% 0.63 13.85%
TP | -1.70% 3.35% 6.70% 4.64% -0.70 6.83% 0.67 -1.44%
et [ -14.70% 1.30% 17.09% 15.80% -1.04 24.70% 0.63 -3.84%

EH) 5.27% 7.99% 1.26% 1.62% 1.80 0.59% 0.61 4.25%

A4 -9.98% 3.13% 9.17% 7.24% -1.42 14.65% 0.59 -6.28%

it % R s 5.65% 6.21% 2.26% 2.22% 1.17 0.81% 0.65 2.70%
oK% “7.14% 3.25% 10.98% 9.22% -0.92 15.86% 0.60 15.41%
mexe 711% 2.58% 8.82% 8.23% -1.15 13.32% 0.60 18.01%
B % -10.57% 2.76% 9.84% 10.15% -1.38 19.92% 0.73 11.95%
FHIEH -21.02% 0.03% 17.68% 14.54% -1.36 27.13% 0.63 14.02%

FoH kiR Datayes, RiIEATA KA, I8 R H 2024 57 A
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12. Reg38 KA 27

A& 20 —HBREIHIKERILEL

e AIHE = = frF R — - BRI
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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 2024-Q2

— yJ— 1.12% | 2.68% | -8.70% | 3.73% @ -7.68% @ 1.64% 225% | -2.61% | -2.25% | -1.00% | -0.23% | -1.07%
e ] XVHJMEL 2.55% | 0.76% | -236% | 2.24% | -2.27% | 1.94% 1.79% 0.38%  -0.98% = 0.99% @ -0.59% -0.94%
- - fRFREE 1.49% 1.62% | -0.15% = 2.70% 1.17% 0.87% 1.87% 0.68% 0.53% 1.35% 1.45% 0.85%
—_— - TR 5.70% | 0.61% | 3.28% | 0.75% | -1.52% | 0.60% | 0.45% | 0.27% 1.59% 1.20% = 0.70% | -0.41%
EMFE 216% | 0.43% | -4.53% @ 1.81% | -5.37% | 0.43% | 0.85% | -3.49% | -211% | -2.19% @ 4.15% | -0.45%
-- AR 2.09% | 221% @ -4.64% @ 2.74% @ -4.89% @ 2.43% 1.89% | -1.58% @ -1.51% @ -0.44% @ -0.43%  -0.47%
mAeEs 1.80% | 0.59% @ -436% @ 1.97% @ -4.61%  0.81% 1.45% | -1.17% | -1.12% | -0.33% | -0.44% | -0.65%
FH# &K Datayes, FRIEFTE AT RIE, HIEBH 2024 57 A
B—BRERWEE Do 5 2022 FAALL, BN 2023 F AR E—BIRGBGE G EEER
BARIRIG A £3% A, BAKLT 2022 F,
24Q2 MK H ERA EF KB, 5 24Q1 Aavk, FrA £k h K E Tif. L& @
RO Ao E LR R E Rl B . &SRR RILE FBUN, BARA T B8E B E
KA o
ZBEBERAS M. RAEA LR (A EH . FEHTEH) K LER)
REE [ 24Q2 AT Em M H. HAREHA TR E. £ 7 qIE g = 8% %? T L
\’f—LW’P‘fJ}?f"ﬂ'&ff’m ('FEJ’!'(’PEJF?E fi@li 1%) # ;% —}j;‘:}:'ﬂx—f—'i'% ‘%\ #EJ i@ﬁ/’ﬁ\
%, KZ REE FERFAL o Rk, AATIE I SRR A SN E N e E, LRI
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A& 3. SRR ERILENL

REEA & F 2 - I8 G % — - REALER%
TP == b £A) R N
LN R —_— R ER AR A — - FEHMRAL
15.00%
10.00% |
5.00%
0.00%
-5.00% |
-10.00% |-
-15.00%
2021-Q3 2021-Q4 2022-Q1 2022-Q2 2022-Q3 2022-Q4 2023-Q1 2023-Q2 2023-Q3 2023-Q4 2024-Q1 2024-Q2
—_— B2IA 044% | 2.81%  -897%  3.70%  -7.83% 1.68% @ 1.97% | 2.73%  -2.20% | -1.16% | 0.30% @ -0.61%
—_— mEE 435% | 121%  -554% @ 3.40%  -5.33% 134% @ 2.86%  -1.12% -1.69% @ 0.36% | -3.55%  -3.44%
- - R 6.07% | 2778% | -8.52% | 4.61% | -8.23% | 1.44% | 4.71%  -2.54% | -317% | -0.46% | -3.41% | -4.41%
— - BEEAR% -1.06% 143% -11.20% 1.68%  -8.67% 249%  3.85%  -4.37%  -6.15% | -0.97%  -1.00%  -1.86%
L 262% | -0.72% | -0.62% | 1.57% | -1.31% | 1.35%  1.51% | 1.51% | 0.23% | 1.45% | -1.56% | -0.75%
- = FEAfat 218% | 2.68% | -6.18% @ 3.63% | -511% | 2.59% @ 2.55% | -1.68%  -3.97%  -0.18%  -1.76% | -2.08%
£ 295% | 1.73%  -1.23%  1.81%  -046% 2.23%  1.46%  096% @ 031% @ 1.68% | 2.54% | 0.05%
ML E A 098% | 0.37% | -4.61%  2.70%  -4.91%  1.82%  0.58% @ -2.42%  -1.64% | -241% | 1.12%  -1.82%
B EN 9.47% | -1.35% | 2.49% | 2.27% | -1.67% | 0.98% @ 0.89% | -0.28% | -2.01% @ 2.30% | 0.65% | 0.20%
— HE 557% | -0.80% | 3.73% | 0.94% | -1.57%  0.45% | -0.13%  0.30% | 2.17% |-0.55% | 1.01% | -0.11%
% A 3.08% | 13.65%  0.53% @ 2.59% @ 0.76% @ 1.86% @ 1.33% | 249% | 1.70% @ 1.05% @ 0.85% | 0.71%
— - HEBMEAL 557% -090%  3.72%  -0.08% -1.99% 037% @ 0.60%  -0.19% 1.57% | 0.11% | 0.47%  -0.93%
KA &R Datayes, ARIEATA KA R, 3458 M 2024 57 A
BEENRR TN K, BHREMMEARG. LILF, SRR RABZTABLGFLE
Rk, BARMZ EYLRBE T 03T 18R EATAAE LA A& LR, RIS
ZEMEE, BIERARG. AR, MARTIEWURATHES, BT
HNYBARARESEmASEEFH ORGSR EEH, LR FRAFEEAESYE
F— RBRF AP BATIRAIE, R, RFERZFEARBAE—FERABIT RN, £=FEH
= R R IR, EWRBEHE D] T T AT,
BB R BN, HEREHEE TIRERE. —ZR%G T, MR E. XA
AR R EA R TGP R ARSI A B A KR AR RE 09 3kbg, il
RAEEGRANEARERFI T RIS ER. J5HIG R F R FF0Tat ok RS 50k
KOG GGIRtg, AT X 12 ANFEN AR AR KRB, 5 LR Ks e iktgi,
B E W8 A PT 32Tt
7 BRARRE



6 FiEmS

ORIENT FUTURES

EERE 2024-07-05

A& 4 —HREIHBEDEEAFEIL

BESk —— FHAL - — I HE R — = Y EIFRG = - HAR% WA KA
14.00%
12.00% |
10.00% |
8.00% |
6.00% |
4.00% |
2.00% |
0.00%
2021-Q 2021-Q 2022-Q 2022-Q 2022-Q 2022-Q 2023-Q 2023-Q 2023-Q 2023-Q 2024-Q 2024-Q
3 4 1 2 3 4 1 2 3 4 1 2
— BB % 925%  5.94% 12.11% 8.68%  11.02% | 7.26% @ 5.05% | 7.11% | 7.37% | 6.09% | 9.23% | 5.83%
—— HAME 4.87% | 4.34% | 6.01% | 5.32% | 6.14% | 4.57% | 3.14% | 4.01% | 4.67% | 3.77% @ 8.66% | 4.43%
- = FHAEB 1.38%  1.52% | 2.38% | 1.67% | 2.03% | 2.21% | 1.13% | 1.42% | 1.61% | 1.39% | 1.42% | 1.13%
— =S EHE 6.13%  6.84%  6.44% | 6.94% @ 7.35% | 5.69% @ 5.09% | 5.50% | 5.70% | 5.71%  6.82% | 5.91%
FHE 827% | 6.62% | 9.77% | T11% | 9.34% | 7.12% | 5.53% | 7.50% | 7.42% | 7.03% @ 6.39% | 6.31%
- — F A% 583%  4.49% | 8.74%  6.80% @ 8.47% | 5.81% | 4.38% | 6.06% | 6.57% | 5.91% @ 9.54% | 5.50%
A KA 400% 3.15%  6.54%  522% | 6.21% | 4.00% | 2.84% | 3.77% @ 4.08% @ 3.51%  7.00% @ 3.50%
FH# &R Datayes, FRIEATAEZBATRIE, HIEBH 2024 57 A
—BEBF XA T, WELERF XD %, 5 2024Q1 48k, & — B A 06 %
RKEHAF, HE552023Q4 42 F A B AR A KK IR R EHE 8 4£ 4%-6%, AR
B8R #9  K = HAE 2% A TF o
EWILK R HFRRIEFE N 50K, RREBEZEPE2 ARG FE—
EZERKDHAER, 4 ABATIOHMGEINE, KFIMHECE2EAGEASDH, AL
—ZEt¥admfised, ZFZERHRADREMKIEES .
8 AT R
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A& 5 —SR%RBEEHAILTAL

& F AL 22 - - JEEE — - BRERLLR%
[E A -- %*EHLX‘T /“l? £A) A8 A A
R EN — BRES R EA — - TEHANELSL
18.00% -
16.00% -
14.00%
12.00%
10.00% -
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 2024-Q2
— REFEIN 9.79% | 6.21% |12.51% | 8.47% |11.18% | 7.42% | 532% | 7.39% | 7.37% | 6.20% | 827% | 5.63%
— REF 6.22% | 539% | 9.05% | 8.55% | 931% | 6.15% | 3.74% | 5.34% | 6.61% | 5.46% |13.97% | 7.02%
- - FH0ER 5.86% | 3.19% | 10.40%  11.06% 10.76% | 6.41% | 3.20%  5.41% | 7.81% | 535% |15.93% | 7.09%
— - BEELSFE% 1137% 7.61% | 14.84%  11.16% | 12.54% | 8.55% | 6.70% |10.13% | 11.06% | 7.35% | 12.43% | 8.85%
W 373% | 4.43% | 420% | 4.06% | 454% | 3.15% | 2.21% | 247% | 2.99% | 2.48% | 8.04% | 3.39%
- = st 8.13% | 570% | 10.18%  8.82%  10.26% | 7.80% | 5.38% @ 7.41% | 8.53% | 6.47% |12.74% | 7.12%
£ 3.57% | 2.64% | 4.59% | 3.64% | 3.98% | 3.10% | 215% | 2.61% | 3.22% | 291% | 522% | 3.27%
FAAEE A 6.67% | 449% | 830% | 4.69% | 846% | 6.48% | 3.59% | 5.09% | 5.62% | 5.98% | 6.61% | 547%
R ES ) 9.94% | 11.70% | 10.24% | 9.97% | 10.41% | 805% | 6.63% | 7.69% | 8.36% | 7.49% | 9.04% | 8.76%
— B%EL 6A43% | 7.06% | 6.34% | 7.04% | 7.94% | 595% | 6.02% | 6.07% | 593% | 5.98% | 6.75% | 6.10%
5 A A 467% | 3.90% | 5.20% | 4.44% | 450% | 345% | 2.61% | 2.90% | 4.01% | 3.83% | 4.37% | 3.75%

— - FHEHHWELL 532% | 6.40% | 6.14% | 6.95% | T11% @ 5.71% | 4.83% | 547% | 5.65% | 5.77% @ 7.18% | 5.94%

Fo# kiR Datayes, RiIEATA KA, $IE R H 2024 57 A

ZRRBEARDRBATFRES T L R%. =S R% R KD RRAKA 2 AR AL EA] K
B I G BA Rk AT g P R, RREHE A A 3%t APREASRR. ML
MR B 69 3K K B B34 AR i 8%,

BRERGE _ZRERXDREREE. AR ZTE_REBIRZZLERAIEEERE K
A=) NG AR 6%, IR ZEMFE R RE RS 2023Q1 2 B4, RE12ANFE
B9 R AERAL B o
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AP L FHRAA —MAFE LA TN, e FIRRELRYMFFLEL LT Tl

CEAVE SIS Y ;S TN E R EAVE S A E PR T E TN
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P BTN UK o R AR R AR 0 AR S5 R 2R 9 AL AT R

gy
X_o

WS KB BATHSIAS, E—F SRR LB AT EK FFE%RE—F
FRBWRBAFELZMBEARLRES, £ “F & @ HEZA RS WH, WA
SRBE—FFIORBATE UK TE P, FEERAS. W, TL—FFLR
AR AR ILEK, RMERGELEY “F TE 7

A& 7. WFELERAK

L —F ks REARFARE L —F AR B 31 R SRR P

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

i 0.9 O 9 O I O O I O A A O =T = T B T = = B I R = R

. BEZER P (MK F|K|K | H|F|F | F(F ||| F| & & & s &&]5
LR I O A O O =T A A B O B O =T T T B T = = R B T B =
BREILF | K| F|R| K|S |F|F|F|F|da|d|F|d & & |&|a&]>
BRI AR || F | F|F || & |(&|F|F|H|F|F|F|F|F|F|F|FT|F

. BRBR K| | F | F | P | H | & | &H|F|F|H|F|F|F|F|F|F|F|FT|F
MREA G| F|F | PP | & | & & & & | 4&| & 4K] K] 4| 46| 46 ] 4K | 1K | 1K
MRES| | K| K| K| F || F|F|F|F|F|F|(E|F|F|F|F|F|F|F
G CA N O B B - O - O O O O - < - - I - - O O B B 4

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

b I I O B O B - - O - - S B S B S B O B O . O . I O O

G S LI O I O T T O A O T O I -V -V O O O 0 I - -0 -9

bR 4 A O N O - I - O - O - T B BT B B A = = A R B

P - IO 9 O IO O 9 -9 - O O B I O B B B B B O B B

b0 X AR O OO I O B - O - I O =T = BT BT B = I I T T
Ve O I O O - O O - O - == = < I = = =2 B R =
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9 FIFHs

ORIENT FUTURES
EERE 2024-07-05

EF U EFRAR —MEELE RN, SehmlFREESEAMFELE T R,

R B A AR M AR ARA & 5. A IEEA) Rk & 5 IR
HEE & A, AAKBRERRS, KA R FRE. LY, RAE%
EHMN & BE UK AIA BT AR

BXERABAER DA, b, FIRI A% AR SR I A
B, RN, RENEBRSRADAGERAL), LA B HETHE b7
W, SRR

A& 8: WL RAKN

5B EE i — & K EH#
Q3 Q4 Qi Q3 Q4 Q1
BREEIH MK &K [ & | K| K] F PP e S
s o - SR N VO O I - O - VR - VR VR 2O = T =
BE% K —
FERIGE AR | MK | AR | AR | AR | P | MK | P P P
BZAA MK | A& | A& | AR | K| K| AR | AR | B &
MR EM AR | AR | MK | MK | AR | P | AR | K| K | 4K
s vl wid 4% 1| A& | & | AR | P | K| AR | AR | IR
MR EH & ¥ oK | M| K| AR | AR | AR | IR
BREA A& | AR | K| MK | AR | AR | AR | K| K| K
THFE PO A& | P | MK | A& | AR | AR | AR | K| 4K
FEapabok| A& | MK | AR | AR | AR | kid i = =
A EA 3 & = & ol Ak | AR | K| K| AR
B & | MK | K| AR | AR AR | K] P | P |

MARR & | ¥ | & | K| H | K| K| K| K| K

EAoR 1K | K | 4K | 4K | K| P [ 4K | F | b | P
mAAA K | MK | AR | A& | K| F [ 4K | F | k| P
FERK® K| K| K || K| F P & BT
FHS K | MK | K| K | AR | P K| B B | B

FH KR RIEATERARIE
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9 FIFHs

ORIENT FUTURES
EERE 2024-07-05

2. TR EFEATHAIA
2.1 L—FHHE/ JREOHSL
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%
R E E 5.55% 1.89% 1.41% 0.57% | -2.81% | 0.00% 0.17% 0.48% 3.50% 7.60%
& Z AL 2.55% 0.00% [ -0.45% | -2.48% | -6.81% | 0.71% 2.80% 3.58% 5.70% 9.38%
T HOg = 0.00% | -2.27% | -2.79% | -3.72% | -6.57% | 3.04% 5.19% 5.53% 6.34% 8.01%

g e S 9.85% 2.75% 2.20% | -0.82% | -4.45% | 2.25% 3.71% 3.93% 5.78% | 10.71%
EX

5 £ L 12.92% | 3.98% 2.45% 0.00% | -4.27% | 0.40% 1.50% 1.88% 3.54% 717%
=il i 7.02% 2.22% 1.57% | -0.16% | -3.09% | 0.59% 2.04% 2.50% 4.64% | 13.10%
K5 A 5.65% 1.87% 1.44% 0.10% [ -2.04% | 0.53% 1.70% 2.10% 3.84% 7.27%
B2 A 5.54% 1.89% 1.18% | -0.20% | -3.49% | 0.12% 0.65% 0.93% 2.07% 4.56%
LA g 1.95% 0.90% 0.69% | -0.09% | -2.03% | 0.21% 0.81% 0.99% 1.85% 4.00%
FE Do, 5.17% 1.74% 1.17% | -0.77% | -4.79% | 0.33% 1.92% 2.69% 4.82% 9.44%
Sl 3.93% 1.60% 1.27% 0.48% | -0.68% | 0.08% 0.35% 0.46% 1.11% 3.55%

AL A A 2.94% 0.32% 0.15% | -1.02% | -4.09% | 0.69% 1.18% 1.28% 3.10% 8.26%

1R % ok 2.31% 1.50% 1.34% 0.84% 0.22% 0.44% 1.55% 2.00% 3.60% 7.23%
R 18 4.99% 1.67% 1.19% | -0.02% | -3.16% | 0.00% 0.03% 0.05% 0.16% 0.73%
wh ke 2.57% 0.93% 0.73% | -0.07% | -2.00% | 0.18% 1.16% 1.48% 3.54% 7.29%
B H 6.38% 2.66% 1.93% 0.00% [ -3.85% | 0.14% 0.66% 0.90% 2.49% 5.25%
F IR 6.95% 0.94% 0.41% | -2.21% | -9.32% | 0.42% 1.86% 2.13% 4.07% 8.03%

KA &R Datayes, FRIEATETBARIE
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9 FIFHs

ORIENT FUTURES
FEIRE  2024-07-05

2.2. 2020-2022 F Bk # / FK XK EEoH7

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 /R KB WAL 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 2024-07-05

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 10%MMERFHE  25%0 45 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 2024-07-05

Bk 12: FEKRBARHFA-2

B IR 10%ME B FHME 25%048 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: FEKBEAAFA3

B :\ 10% LB 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 2024-07-05

Bk 14: FEKBAIF N4

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 2024-07-05

B& 15 FEREEIEF -1

4y FREE O I0%MERFHME 25%H5ME 0% 50%HAE T5%HAE R A

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 ERKEEIHF -2

0% R FHE  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 2024-07-05

Bx 17: FEREEIEIL-3

ER¥E 10%2EBFHE  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: #ERNEAILHE L4

ERHE  10%MERFHE 25%9 i 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 FFek | 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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3. ThEATRBAFEHIA

3.1, K HBAFREHIKA

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 | BRZEM | 30% | 23.79% | 5.76% | -9.07% | 6.83% | 0.57% | 50% | # | B | B | 4 | Réayik
Z | BE23h | 50% | 16.09% | 884% | -3.55% | 7.13% | 0.00% | 25% | JF | B | B | J | BFks
% | 3 | 25% | 19.01% | 13.40% | -7.17% | 841% | 0.00% | 10% | 4+ | # | B | 9 | B¥ks
K| BEZHEL | 25% | 841% | 1.47% | -954% | 0.11% | 220% | 30% | B | B | B | 4 | @ FHk
& M EM | 50% | 23.15% | 10.42% | 2.39% | 11.99% | 0.00% | 50% | M | B | B | % | @ T4k
2| R | 75% | 24.86% | 7.50% | 2.54% | 11.63% | 1.57% | 30% | F+ | B | B | B | B¥ks
| B sA | 75% | 16.94% | 11.97% | 7.15% | 12.02% | 0.10% | 50% | # | B | B | & | skyik
% e | 75% | 16.87% | 7.67% | 0.79% | 8.44% | 1.18% | 30% | # | B | B | B | Bk
| THE® | 75% | 921% | 4.80% | 1.28% | 510% | 0.69% | 30% | H | B | B | H | FFask
st | BHaaEa | 50% | 21.14% | 710% | -3.36% | 829% | 1.17% | 30% | H | B | B | 9 | RéaFk
# £ 75% | 11.64% | 9.44% | 317% | 8.08% | 0.48% | 50% | F | B | B | 4 | ;ky ik
1 44 30% | 11.04% | 4.99% | -6.51% | 317% | 015% | 30% | # | & | B | 4 | &y k

A F | 75% | 3.88% | 5.31% | 3.85% | 4.35% | 0.22% | 75% | 4t | B | B | # | Ak
* A% | 50% | 13.80% | 7.00% | -291% | 5.96% | 1.19% | 30% | F+ | B | B | B | B¥ks
e ma ke | 30% | 14.41% | 4.33% | -4.92% | 4.61% | 0.73% | 30% | # | & | B | 4 | B¥ ks
X FEIF% | 30% | 2013% | 5.00% | -6.90% | 6.08% | 0.00% | 50% | H | B | B | B | Xayik
% FHIRS | 30% | 22.64% | 18.40% | -9.11% | 10.64% | 0.41% | 30% | F+ | B | B | % | Xayik

%

FH KRR RIEATESBA LR

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

F (mANFEEHIE) B AR, BRIV — 0 S R IR T A ik R
do 24Q2 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

EERE 2024-07-05

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: REHRHAGIRE

to BLoh, fE2024Q1 B B —F R E 0K

J#
::2: 2020 2021 2022

B B2 EM | 30% | 19.58% | 15.35% | 13.40% | 16.11% | 7.60% | 75% | # | & | B | 4 | &5k
2| BE3 | 50% | 16.09% | 10.72% | 9.15% | 11.99% | 9.38% | 75% | JF | B | & | 4 | B¥ ks
% | FA&IGE | 25% | 18.01% | 8.59% | 8.90% | 11.83% | 8.61% | 75% | 4t | #F | & | # | A¥F ks
k| BEA4 | 25% | 1921% | 14.76% | 21.16% | 18.38% | 578% | 50% | B | B | % | 4 | &4 TFH %k
| B EM | 50% | 19.91% | 17.96% | 17.34% | 18.40% | 717% | 75% | B | B | B | B | @ T4k
| B | 50% | 14.57% | 13.15% | 9.00% | 12.24% | 4.64% | 50% | # | & | B | B | B#ks
|| B sA | 75% | 9.10% | 7.57% | 7.02% | 7.90% | 727% | 75% | | B | B | B | @Eyik
% e | 50% | 12.93% | 10.06% | 7.86% | 10.28% | 4.56% | 75% | # | B | B | B | B4k
M| THER | - 7.99% | 7.77% | 5.04% | 6.93% | 4.00% | 75% | F | B | B | # | BFK
| Fabatar | 50% | 18.14% | 13.56% | 11.68% | 14.46% | 9.44% | 75% | 4+ | B | B | 4 | &ayk
# £H - 7.54% | 5.93% | 554% | 6.34% | 3.55% | 75% | H | B | B | 4t | ALy K
1 44 50% | 17.29% | 9.09% | 6.14% | 10.84% | 826% | 75% | #+ | B | B | 4 | wéay %k

AR | - 428% | 290% | 2.89% | 3.36% | 7.23% | 75% | 4 | B | B | # | Ak
* AA%% | 50% | 1491% | 9.61% | 7.19% | 10.57% | 0.73% | 75% | JF | B | B | B | B¥ks
e Mok | 70% | 11.08% | 6.89% | 6.10% | 8.02% | 7.29% | 75% | F+ | B | B | JF | BRIk
j: FEIF | 30% | 18.47% | 13.73% | 12.38% | 14.86% | 525% | 75% | F+ | B | B | B | K&y ik

FHIRS | 50% | 22.68% | 18.21% | 16.40% | 19.10% | 8.03% | 75% | 4+ | B | B | & | wayk

%

FH KRB RIEFT AR LR

ARFE 2020-2022 4 49 LA K G

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

Fo G BN 6 S, BT Z 0 RO S BRI T 20222022 Z 509 F3) A, ARAE
H—F (WAZERIE) AR ARIARAE, Bk RAEL—F6 R KEHAINL T ARGk
A, AR EERA R ENRRKRAMNEAINGFEFE, AR EZTRELRNE AR
WK AR do B IR RARE, B IAR S S, RARE AT R, K
RN RS FE S ETE R LT S
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9 FIFHs

ORIENT FUTURES
EERE 2024-07-05

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 2024-07-05

Bk 21: #HHLeER

RXE#ATA R B 24T

5% am () VHL EESE

3Y-Avg Q2

B REEIW 6.83% 0.57% 16.11% 7.60% = 10 1.0 18
Z | ZREEKL 7.13% 0.00% 11.99% 9.38% = 10 1.0 7
3% | BEEE 8.41% 0.00% 11.83% 8.61% = 10 1.0 1
* | mEAAL 0.11% 2.20% 18.38% 5.78% = 10 1.0 0
&l M EM | 11.99% 0.00% 18.40% 717% 1% 5 1.0 3
2| ek | 11.63% 1.57% 12.24% 4.64% 1% 5 1.0 13
# | s EA 12.02% 0.10% 7.90% 7.27% 1%, 5 1.0 12
" | ML 8.44% 1.18% 10.28% 4.56% 1% 5 1.0 12
| THPH® 5.10% 0.69% 6.93% 4.00% + 10 1.0 47
b | Fabaf 8.29% 1.17% 14.46% 9.44% + 10 1.0 6
# 2A] 8.08% 0.48% 6.34% 3.55% + 10 1.0 19
18 A4 3.17% 0.15% 10.84% 8.26% + 10 1.0 2
Rk 4.35% 0.22% 3.36% 7.23% = 20 1.0 128
bR 3 5.96% 1.19% 10.57% 0.73% 5 10 1.0 18
meike 4.61% 0.73% 8.02% 7.29% = 10 1.0 26
=R 6.08% 0.00% 14.86% 5.25% P 10 1.0 3
FHIR | 10.64% 0.41% 19.10% 8.03% 1% 5 1.0 0

FH# &R Datayes, FRIEFTE ARG

23 R R E



9 FIFHs

ORIENT FUTURES

FEHRE

2024-07-05

5. F SALst b

Bk 220 FEJF bk KM R

M2 £ WL 36 8 2 24 18

BE Sk &%%% 9 4 7 7
F5 B 5% 2 0 0 1

R F A A 0 0 0 0

9% 20 2 0 0 3

. el wid 12 8 10 19 13
5 EA 9 5 3 14 12

2 A 9 6 29 12

A 4 20 21 69 47

N Feut 2t o 20 1 0 6
£ H) 16 7 16 23 19

24 2 1 0 2

it H F ok 56 47 49 125 128

R LS 31 16 18 65 18

e Kk S 51 12 9 33 26
UL 7 6 1 10 3

F IR 0 0 0 0

7 et 266 144 142 434 315
AL 128 82 91 169 134

¥ E 2.08 1.76 1.56 2.56 2.35

KRB RAEATE SR RE

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

SRAFSEBEE AR BH T B T AR, AL EER, K
DH R, FHIEH RS AT B, A STEF ARG, A6 5 %Ik
R ROG AT B R I, B A i AR R o

EREBFREEARETN. EHREHEANCE S —H, L2255 TARS%E
KEHREE I, KL 134 REBA, BEHEAR WG EKT = B3 mig L, 39~
AP E T, WNEFELE, FHEREEAR 23 A ZmNb, £FEIS, i
PR e —EBAEY, TLL XA EE. 7 ETH, ALK TRk
RREHEA, Lo EFRERBREASR, §EHEA LN EFIENRE, HAH
RN ALEG 79 o
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9 FIFHs

ORIENT FUTURES
EERE 2024-07-05

& 23: FE” BB I

W 23Q2 W 23Q3 M 23Q4 W 24Q1 I 24Q2
140

120 =

100

80 I

60

40

20

0

%2k I A0 5 A I o

KA RB: RIEAT AT

6. BLEZ

—RARBIGRRE: R RERIE T AR BFF Sk Kk b A8 3T AR 69 Kk 2 R
FEK s BRI R AT KRR L ARFAOL R = L — KB TR
"0 R S AR A 8 T o

SRR A RA S BRRIRG S, SRR RA . RAEH LKL (A
SME B BEMEEA) , W EWREA 24Q2 AT EEPK S, HAR%BIH A R
. BRI EHIE L, AHMREMARS. SR RBIREI, &K%
#4 ) FAKIE R 5o

ERNEXREHEE: —BAEBRRXDHA T, R AR R RKEHA %, 5 2024Q1
Mk, E—RRBHGRREHATF, B85 2023Q4 12 EAR B o FRAT K% R K@ 4L
X &) £E 4%-6%, 1k % F k09 B K EBAE 2% AT o BHRILR MR H Rk £ Fih, =
BR G HARD B T S T — A%, RERAB R RRDH GG EE. ARE
R R R E 0 IR T B A SR ok e d B 5% RO S U AR 6%, IRFEM AR AR K
E4itE 2023Q1 AL B, AU 12 ANF A REKALE .
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ORIENT FUTURES

9 FIFHs

EERE 2024-07-05

WRMAFEEHRA RZARY KB AT AR o i —FFHOK S S I 51
A, AR LT S A AR R T R AR AR A B A S R L
‘B AR, RREBARAERAI . FoF, FEYT RSB SR RS S NRA
UK SRR AR, Hoh, RENERNRRDHAERALS), LA & HE
THE P kS, 5RRTHARE .

ARMATHERR LR ST EEREA TATTHERNEARE G R%, blld TAR
oy Reg: REZEARE. BEER, A5EERE. MTFOEAT G P’ R%. 4
STMALEA] R iy A K% RREBTAT R &89 Kok IRF AR 00 £4] Rk
WHADR% M IMEEF Kok i 5 RK% o

7. _FEER

—RERILES G ERBILEFRR . A5 %, RXORIEEFTAE2 AATHES
H—ZEZERAKEOHAER, 4 ABATIORGEANE, LI HECEERG T ASDH,
Hi—Fg L¥kaepmfigsred, = E2FRITRRIDREAILE S

—RBRFINRBENEK, LHREMIRG, LILF, THRERAXT AT LY
AR R, R F I ARG TN 5 B F LA LATARE LA B &85 R4, 42 K
T H A, BIERARSG. SF Uk, MAEATHENRAETHES, RGNS
IR AR TRRE 2 NI E R FR RS R EER, LR FRAXAARE A EN
HEZ-RBTAMBATIAE, R, KFREZURBLE-FERAEITAN, £=F
FEH) & R R IR, EALREEH D B T A AN IEF .

EZRFHEREAR TR RS, REMERI. —ZR%F, ARELRE. ARLE
Kok B EA K& TP Kk AR AT INE B A R AR R s A9 IR, etk 12
ANEEGRAMARREFAL REFZHRGE BROGE ARG Bt ah Kok 5 & Ok
g B lg, fEit - 12 ANF A A AR B K KA, b ERAKECR R A IR e AL,
A &M EA B It

26 A R A



9 FIFHs

ORIENT FUTURES
EERE 2024-07-05

8. it

W A B 7 S TR R T A B AR A AT — A R — B ARG T R, B
TIGATHE BRG R I A, T F RF AR E. AR RE. AR Y R, 21
i, RHEIFMERA A RHE B8 TS, ARG R AFIRAE ALK FOF #AF
A FNRAE_02 Kt s &) o

8.1. M-I AT

A& 241 B IFNIEAT

BFRH £
g3 R £ R % % i el &
B A S
AR AT 4 45 4K M) A
Py ¥ H R KRS B A gk & L—F 57048 X/ B E 5 & AR KA
S £ HWE FAL 25 R e Tk & R KBS 2R 5 i AR Ko
TAT R fz & f K BRI SRR R ERLES
Var(95%,10) B R EFENE B -7 A
A e T

TH R RIEATERARIE

A& 25: ERARIFNEAT

AR X
EBA Xeum
AR ) AL
A JRTFTS S S -
B & RATHE Rl oo A0l
BEAT B A E ] 9 210 S
B Sk ZETS TR:F

FH R RIEATERARTIE

82. 4

ARIE LR AT R A0 R AT, NS ZIIFIMRE, AP LEFRORNERT A
IR AT R,

27 R R E
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RUEHAES

ORIENT FUTURES

EERE 2024-07-05

& 26: WFMARERARE R

RE
HFRAH £ T70% FER RS & 30%
Rk REBAEE X fHIE EHEA renn

BZE | IK | & 8.00% 15.00% 15.00% 16.00% 16.00% 15.00% 15.00%

BEZ | BZE| F | & | 1200% 15.00% 15.00% 14.00% 14.00% 15.00% 15.00%
k| FHgE | P | H | 1200% 15.00% 15.00% 14.00% 14.00% 15.00% 15.00%
BEAZA| ¥ | & | 12.00% 15.00% 15.00% 14.00% 14.00% 15.00% 15.00%
MEEN | F | P | 12.00% 12.00% 12.00% 17.00% 17.00% 15.00% 15.00%

Hm | BwEh | P | P | 12.00% 12.00% 12.00% 17.00% | 17.00% 15.00% 15.00%
BR | BMEEA | & | 4K | 15.00% 8.00% 15.00% 16.00% | 16.00% 15.00% 15.00%
MEAL |+ | F | 1200% 12.00% 12.00% 17.00% 17.00% 15.00% 15.00%
THEM® | K| K 8.00% 8.00% 8.00% 23.00% 23.00% 15.00% 15.00%

Mt | #Euraba | K| & 8.00% 15.00% 15.00% 16.00% | 16.00% 15.00% 15.00%
#1h 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%

HHFEFE | T | 4| 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%
mexe | K| P 8.00% 12.00% 12.00% 19.00% | 19.00% 15.00% 15.00%
EIRe | 1% | & 8.00% 15.00% 15.00% 16.00% 16.00% 15.00% 15.00%
FHES | K| & 8.00% 15.00% 15.00% 16.00% | 16.00% 15.00% 15.00%

FHRR: RIETEBARER
28 HRARME



ORIENT FUTURES

9 FIFHs

FEMRE  2024-07-05

9. MR
9.1. 1M 4 A

Azt RiGdE, SRl R T
P kit 315 R, BRANME, ARBLETRENEHAIE RfS AL

R, ARBANLT R 128 R, REBKERSO—KR%, R, THPER%
ANEFRAT R, RFBRERS G B R%E,

HIAY B AN BRI 10 REA 5 RETA, HH A ZCLY.PYZC. HJPY.
YSSM. LWTZ. 70 R4 AR 1 R S Adl, 525 RHHobk 847

A& 27: AR S RESH

w7 AR m P ® FOF m A
Ao K% mREEN B2 FREMR LS R%
5% &A1 w2 e Rt at b Wk
Y £ AL m Fax A E A K% | MOM m AR
6 3321

12
12

13 A
128
18

-—
<

FHRR: RIETEBARER




9 FiFms

ORIENT FUTURES
EERE 2024-07-05

9.2. M ERSH

A2 T b, IFRE R T

AP HIFATFRYZRESS R (B EHS RTH) , EFBIFRMERIE19 7 (&
EHI293 RFHE) , FACIFARNE 61 R (REMH 2 RTH) , #FDFETHE?2
R (% EHO0REFH) .

A By CIFAF, &RKB T 0T 4T
MEFBRZABF B ERSORE, ARALSGKB, FEABY 0P, KETR%

) R0 AT R, LR AT P R

& 28: FRIFHNERSH

EAENBECHED
100

00 L 87
80
70
60
50
40
30
20

10

FHRR: RIETEBARER
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ORIENT FUTURES

9 FIFHs

EERE 2024-07-05

10. i

10.1. &% kKo

Bk 29: BERSFNAR-BRES K R%

A R KR a‘iﬁ‘ﬁ?i]

2% 2% 24 HA
HLEF 1 5 K5 AL IR BEZg | 532 | 1379 5.69 1174 | 7.64 | 4417 | A
L AE BIG 5% 2 5 ok = F L R FeHIE® | 9.67 | 12.86 8.52 1018 | 7.89 | 4912 | A
ok ok fn R kA BEZEM | 287 | 1358 7.98 1481 | 877 | 4802 | A
ok fp AL T B ok 3 Fo BEEM | 269 | 1337 4.76 1175 | 880 | 4137 | B

KA RB: RIEAT AL

A& 30: ERTRNRESGERAFHNAB-KRES KRS

FRFRA
a¥ A
L EFE 1 5 RS SR FA SR B ZE 11.74 A 8.19 B |[1993 | A | 6410 | A
PRI G 2 5 ok = BR AL FE ¥ #3852 8.39 B | 595 | D | 1434 | C | 6346 | A
ok BT B T EZE M 9.15 A | 553 | D | 1468 | C | 6269 | A
ok fr R A T 5 R BZEM | 10.87 A | 879 | B | 1966 | A | 61.04]| A

FHRR: RIETEBARER

31 R R E



ORIENT FUTURES

9 FIFHs

EERE 2024-07-05

10.2. #8 T H4E K ek

B& 31: AR IFNAm-MSHERE

AT R e e A a‘iﬁ‘ﬁ?i]

2% >& 2K #A
R O | S ook - 2 TP | 317 | 10.99 3.25 18.46 | 12.06 | 4793 | A
Rk Ty - AR R S AR | TP | 175 7.22 2.20 18.47 | 1092 | 40.56 | B
wiok S BZRA 1 ok = il 2.55 7.77 7.95 17.06 | 9.05 | 4438 | A
kgL R L 2 5 kE] 58 EAAE | TP | 1.48 6.82 2.24 16.05 | 1230 | 3890 | B
gL RE 1 5 okEliE EAAE | TR | 1.57 7.12 2.25 1474 | 13.19 | 3886 | B
ok P SR (BR i) 3 A

Ok BRAT P BE 14 5 * TP | 8.00 6.76 1.99 14.82 | 13.91 | 45.49

okkmk | Kook - 72 THEH | 141 7.69 2.79 19.45 | 1014 | 4147 | B

FHRR: RIETEBARER

Bk 32: FRARN RLELR T AT HERE

|81

¥ A
kR g eI R R TP | 1024 | A 9.24 A | 1948 | A | 6741 | A
Rk Ty - AR RIS AL | WP | 1211 | A 9.47 A | 2158 A |6214] A
ok EBEEA 15 ok e B 8.77 B 8.86 B 1763 | B | 6201 | A
AL R 2 5 KRR B | WP | 1152 | A 1052 | A | 2204 | A | 6093 | A
AL R F 1 5 RE R BRI | WP | 1152 | A 1052 | A | 2204 | A | 608 | A
PRI BUR AT P L F 14| e IR (B c B B N

= # F PR | 7.35 7.97 15.32 60.81

oekmk ] 5 Horok S 3 TP | 908 | A 9.71 A | 1878 | A | 6026 | A

KA RB: RIEATAEBAARLRE

32 R R E



ORIENT FUTURES

9 FIFHs

EERE 2024-07-05

10.3. &K Kok

Bk 33: BERFNAR-TERRRE

BERA
&K FA
&I A
ok 2 K — % kR B I F4a%e | 511 | 11.74 10.30 14.70 | 10.35 | 52.20
K, oA K Fh 3R HMEE | 356 | 10.81 3.75 1291 | 1091 | 4194 | B
ok ik £ D 5 PR R R EH | 533 7.42 7.05 12.45 | 7.56 | 39.81
RN B
ok R oA K 3R AA%w% | 193 | 11.30 3.48 1349 | 9.29 | 39.49

KA RB: RIEATAEBAARLRE

A& 34: ERA/NRELRAFHAR-TEHT KL

E| XS 1
2% AR
& LA B
P A B A A
ok B K — 5 rk 2 BERF | AAKRR | 9.87 8.58 18.45 70.66
K KL RARGE | M EA | 1206 | A 9.40 A | 2146 A | 6340 | A
wiriE A 2 5 wokpr AT | g AA] | 1240 | A 10.45 A | 2286 | A | 6267 | A
& LA B
, e A A A A
ok Rk EA R FAZE | B AR | 12.06 9.40 21.46 60.95

KA RB: RIEATAEBAARTE
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ORIENT FUTURES

9 FIFHs

EERE 2024-07-05

10.4. 4t Ko

A& 35 RARANIFHNAE-F K%

A )XLF:% ﬂt&ﬁaﬂé a‘iﬁ‘ﬁé‘i]

2% 2% &K FA

RREZ 315 K FA SR HFEFu | 1.36 7.95 11.15 1411 | 932 [ 4390 | A

kK 19 AR | AR | 234 7.85 8.36 15.96 | 1228 | 46.79 | A

Ok AT FEERME 161 5 R 1% 3 fhd ok | 344 | 732 11.20 1295 | 774 | 4264 | A

R — 5 R RS | AR | 081 7.78 8.93 15.57 | 12.09 | 4518 | A

rrrh) 3R 9 5 ok 2 ARk | 2.29 7.65 7.90 1627 | 11.63 | 4574 | A

FRE, 2 5 R F 3 AR | 1.63 7.90 7.00 13.74 | 1051 | 4078 | B

R AL 332 AR ML AR A R 3 RAFE | 144 7.95 6.19 14.62 | 10.13 | 4033 | B

TRk B 6 5 LA B TR R P 3 A K% | 0.90 7.97 7.49 14.65 | 922 | 4023 | B

Rl 1 5 PRI 1R AR | 1200 | 4.33 8.02 1047 | 10.43 | 4525 | A

RRKE A B R F 3 AR | 113 7.95 4.70 1545 | 996 | 39.18 | B

RRE 3 S M B K R 3 RARE | 147 7.93 5.20 14.54 | 10.01 | 39.15| B

MRS kT A F | 577 6.55 5.89 1456 | 10.02 | 42.81 | A

kR R B 3 A&k | 079 | 7.97 6.51 1414 | 945 | 3885 | B

otk 5 ook - AR | 4.42 7.67 7.64 13.88 | 10.57 | 4417 | A

KR D B PRI AR | 227 7.78 5.17 1545 | 11.72 | 4240 | A

ook 5 ok 3% A AR | 261 7.74 6.82 1462 | 9.67 | 4146 | B

ok 1 fh K AL 1 5 ok HFFuk | 246 7.51 6.35 14.47 | 9.82 | 4061 | B

k) 8 5 PRI AR | 274 7.45 6.37 1375 | 11.63 | 4194 | B

R 31T 3¢ M R T R R L B
B 2 kL 3 1R H Rk | 176 7.50 4.26 13.55 | 9.24 | 36.31

k] 5 ok RA R | 3.20 7.48 5.67 1415 | 9.63 | 4012 | B

Rk L — 2 BT &y AR | 2.65 7.72 5.01 14.59 | 10.69 | 40.66 | B

kR A KGR 1 5 ok 2 1A Fm& | 095 7.97 8.07 1418 | 9.80 | 4096 | B

RREF IR AR 5 ook I F AR % | 171 7.83 5.08 1633 | 10.59 | 41.54 | B

ke e KKk A 2 Tk A R b AR | 095 7.93 4.66 1612 | 1277 | 4242 | A

KA RB: RIEATAEBAARLRE
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Bk 36: FRTRNRLELRA AWM HF K%

FRFRA R A
2% FE LK BRER
Rk 315 ok A 35 A Fek | 1077 | A | 1347 | A | 2424 | A | 6814 | A
ok K g 19 5 A AR E | AR | 1178 | A 8.52 B |2030 | A |67.09| A
AT LB 161 5 Ak A FE A Fe | 1077 | A | 1347 | A | 2424 | A | 6688 | A
Ry — 5 AR AR A | AR | 1156 | A 9.43 A 2099 | A | 6617 | A
oA 3R AR 9 5 ook - 2 fhFFk | 1067 | A 8.69 B |1936 | A | 6510 ]| A
ok S, 2 B ook g, 3 A | 1077 | A | 1347 | A | 2424 | A | 6502 | A
R AL 332 AR ML AR A ook Fa 3R fEH& % | 1077 | A 1347 | A | 2424 | A | 6457 | A
R 6 MR B A R 13 e | 1077 | A | 1347 | A | 2424 | A | 6447 | A
Rk ] 5 okt - hFHFes | 1054 | A 8.60 B | 1914 | A |06439| A
KR 4 B S Rt 7 2 tEEE | 1077 | A 1347 | A | 2424 | A | 6342 | A
R 3 5 M AR B A kA SR hFH&Fes | 1077 | A | 1347 | A | 2424 | A | 6339 | A
ok 5 ] B k= & FeR | 1130 | A 8.99 B | 2029 A |6310]| A
ok B R 3 ok A 5 A Fe | 1077 | A | 1347 | A | 2424 | A | 6309 | A
ook - ook - 2 fhH& ek | 1054 | A 7.42 C 1796 | B | 6213 | A
ok R D 5 ok P A& Fk | 1087 | A 8.79 B | 1966 | A | 6206 | A
ook B ok P A& Fk | 1087 | A 8.79 B | 1966 | A |6112] A
ook fio A K AL 5 ok P A | 1211 | A 8.17 B | 2028 | A |608 | A
k] 8 5 ok % hFHFFe | 1070 | A 8.09 B | 1879 | A |6073| A
ROR 311 SN R T R A
KB R kL 3 fr % Kk | 1077 A 13.47 A 24.24 A 60.55 A
Hokok] g ook - 2 hF g | 1130 | A 8.99 B | 2029 | A |6042]| A
e R f ke | 10.87 | A 8.79 B | 1966 | A |6033| A
A IE IR 1 5 IR f e | 1067 | A 8.69 B |1936 | A |6032]| A
FRREF IR AT E T R f ke | 10.87 | A 7.74 B |1861 | A |6015| A
kgt o KBRIKA 2 S A | PR E S | AR | 972 A 7.98 B | 1770 | B | 6012 | A
FA KRR RIS AR
35 HRARME
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10.5. F-Ab Rk

A& 37: ZARAIFHNAE-F K%

R KRR BERA

2% 2% &K FA
Bk 21 5 ok - 2 F4%8 | 800 | 1093 10.08 16.19 | 1290 | 5810 | A
wkE W ] 5 ook - 2 A% | 266 | 11.22 7.49 18.47 | 1401 | 5385 | A
B SIE S LS ook AAKw | 209 | 11.66 13.04 15.14 | 11.23 | 53.17 | A
IR 6 5 ok 2] B A AR FAa%e | 500 | 11.39 7.73 14.34 | 9.07 | 4752 | A
ook E IR A % FuR 3 5 ok - 2 FAo%es | 1.82 | 11.55 5.51 1596 | 11.23 | 46.08 | A
RREIR 8 5 ok ] L A AR | 265 | 11.21 4.40 1572 | 12.64 | 46.62 | A
ok A K ok 2] B K- A A% | 270 | 11.19 5.49 14.82 | 11.57 | 4577 | A
ook R A % H ek 3 5 ook e FAa%es | 152 | 1079 7.48 14.41 | 1001 | 4423 | A
ok % K UR 5 5 ok - 2 Fo%e | 1.04 | 11.62 6.97 14.08 | 1023 | 4394 | A
RS S Rk 2 ook - 2 FAa%e | 1.03 | 11.70 4.49 14.33 | 9.42 | 4096 | B
kg 1 5 ook B 4> AAFw | 240 | 11.09 5.16 1478 | 9.14 | 4258 | A
kg D 5 ook B 4> A AR | 212 | 1093 3.85 1477 | 1041 | 4209 | A
Rk — 5 PR 3R A%k | 287 | 10.56 3.60 14.82 | 9.18 | 41.02| B
ook g Kook - RWFek | 218 | 1345 4.36 11.55 | 9.45 | 4099 | B

FHRR: RIETAEBARER

A& 38: FRA/NRLELRAFH AW HF K%

EEA Xepw@ BRI
2% R A R 2HK BR
REfR 21 5 ok - A% | 1054 | A 7.85 B | 1840 | A | 7650 | A
kP W ] 5 ook - 2 Fo%e | 1067 | A | 1018 | A | 2085 | A | 7470 | A
ook E IR A S Fuk 1 5 ook - 2 Fo%e | 1067 | A | 1018 | A | 2085 | A | 7402 | A
IR 6 5 R BRAR | AAKR% | 1018 | A 10.05 A | 2024 A | 6775 | A
s SRS LS ook 2 H A% | 1067 | A 1018 | A | 2085 | A | 6693 | A
RIS 5 ok 2] 8L 3 A AKus | 1018 | A 10.05 A | 2024 A | 6686 | A
FRRE A K ok ) B g%k | 1018 | A | 1005 | A | 2024 | A | 6600 | A
KR F S Rk 3 5 ook - 3 g%k | 1067 | A | 1018 | A | 2085 | A | 6508 | A
- TS ok - = B A%k | 1067 | A 8.69 B | 1936 | A | 6330 | A
S S Rs 2 5 Ak Fo%e | 1067 | A | 1018 | A | 2085 | A |o6182| A
G I ok K 4 A%k | 1064 | A 8.58 B |1922| A | 6180 | A
R ok K 4 %k | 1064 | A 8.58 B |1922| A | 6130 A
wE S+ — 5 PR R A% | 1115 | A 9.01 A | 2016 A | 6118 | A
Ak B ook - 3 EULFE | 1054 | A 8.91 B | 1945 | A | 6045 | A
FHRR: RIETEBARER
36 AR ML
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Koty i L5 ZFNFAREARELSG, MEFPXTERA A28 >0y
MR H AFE, BAANE R EHGECE SR R E S35 R0 T 39 K@ Bk 3R
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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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