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* E R RTIREE:

> FRASHERS W, 30FEHENEAWE0.35%, +FHENELAWKHK0.03%, AFHFENEAUW
#K0.02%, MEHENELIULEK0.05%

> FASRMEESW, +HRCTD#H 250025, 208 EEWTF-0.02xAEA, KTFHEFEKE;
=+FHCTDZ=/210014, 20SEEWT0.195T, BT HEEERFIYKE,

> MENXEREFENES, BRERBERAE. SRHTKBTMEBARTHERESZERNAR
SINAKRE, ERMENTITESFAERE. NINmEXEE =TSR TR, &b
B B EIEERE.

> x ElfRHI & H SRR SRS -

> TEHEHER:

1. BAS (2021/01/01~FE%) , BEALIFTEEFHURaR. EELRERERDH792.71%,
1.27712.04%.

2. kEXRMURE (2025/11/01 ~ £2F) , BEIF TESFHK@mR. EEHREXERHSD 7
2.62%, 1.61%10.67%.

* R IR 3

ENWEEETHEHENE, mHRRENERSEERERESKI.
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ORIENT SECURITIES

0 - —
| 0 RIS

SRR A FEAFLAR ¥ 45 A5 A5 A5 AP LR ARk AT AR S ¥ a AT AT AT
E#{4 W—HE BT %¥E W—HME BEL
rE G LA 0.19 0.71 -0.52 rE ER -0.01 0.05 -0.06
R E G LA -0.22 0.30 -0.52 SR E B AEN -0.04 0.02 -0.06
S E R % 0.74 2.73 -1.99 S E R % -0.04 0.18 -0.23
R e & R i o
TL DV01 7./BP 0.22 0.22 0.00 TF DV01 7/BP 0.04 0.04 0.00
A& ES 17.52 17.53 -0.02 4 IE A S 4.14 4.14 0.00
B REHF 1 REAF
IRR % 2.26 0.52 1.74 IRR % 1.58 1.35 0.23
IRRA B M4z (2508 ) % 0.92 0.05 0.87 IRRZE#hH 9424 (2508 ) % 0.58 0.36 0.22
IRR 5DRA) £ % 0.83 -0.92 1.75 IRR 5DRA] £ % 0.15 -0.09 0.23
rE KE
KE ER iy -0.02 0.09 -0.10 KZ IR 2 0.00 0.03 -0.03
R E ot =i -0.07 0.03 -0.10 HIRE | LA 0.02 0.05 -0.03
AL E F % -0.07 0.34 -0.41 AR E F % 0.01 0.12 -0.11
R e o2 R i o
T DVO01 7./BP 0.06 0.06 0.00 TS DVO01 7./BP 0.02 0.02 0.00
14 iE A M kS 6.33 6.33 0.00 14 iE A H £ 1.71 1.71 0.00
B AEH 1 W EH]
IRR % 1.73 1.31 0.42 IRR % 1.34 1.23 0.11
IRREHF 454 (2508 ) % 0.86 0.41 0.44 IRRE#H 944 (2508 ) % 0.10 0.04 0.06
IRR5DRA) £ % 0.30 0.13 0.43 IRR5DRA] £ % -0.08 -0.20 0.12
AT 245 BARIME BAAT—BE /AR TR
E 5t 48 K YTM
44 %) 9k 3 & (TL) % 2.40 2.31 0.09
445 Ak s % (T) % 1.68 2.31 -0.63
44 %) 0k 5 & (TF) % 1.50 2.31 -0.81
&4 3 A0k & (TS) % 1.31 2.31 -1.00
FESM HRHHE
2TS-TF (#5340 BB 99.01 99.01 0.00
TE-T (ZEH) Rt -2.28 227 0.00
2TS-T (£EH) B A 96.73 96.74 0.00
4TS-T (LEH) B A 301.79 301.74 0.06

X A1 2TS-3*TF+T (L EH) ER -4.78 472 -0.06



0 S
0 RIS

ORIENT SECURITIES

* HBREERE (BEFRATR (EREESEBRERNEFHEESHL) )
> REREFXF: BE. BERA. HREMN. SMIER. SREFEHNER™
> EEERN: AEAFAENEFY, UFYENERSAZZES
> EUAT: REBUS XA+ oHHIVWAPARZ NS, BELITFEAN

Bik: (+4) H2021/01/0120%, #ARSAR Bk (H4) HASRIREZA B 6 5t R

W& RN B

12 FIH S

3 Ak %

S0 E &1k

0.9 R X E#

2101
21/05
21109
22/01
22/05
22/09
23101
23/05
23/09
24101
24/05
24109
25/01
25/05
25/09
26101

* 5k




@ ST ‘ 145 HAGE R S EA S5 3HE
DRI HEYSIFAT [2011]) 14545

‘ ORIENT SECURITIES

FETEmAFRREETSRIN: FHRE (BmCTA. MHamiasl)

MIPEHES: F03120233

RZEIS: 20019676

SRUFEA SR EIR



@, s 15
I Q.Q RuUEss | HiE

ORIENT SECURITIES

*EmBEFERNR:

L RARFMEE P RTABASIEHAERMEEES T ML E T mAPMS LK, 550 T8 IK TSR P8 T+ 15 3% X3 2B iF 5 R RO B B TR
HERTRE, LAREEMNKBRENENZ—. NBnETFEEE, BSKANXNMPARAEE—ENHEER, mHXNERNmIT—ERIERZINE, )
INAETBERENETERETNERE, ZRDBREZRAI—EREEBHRERNBRNRE. Rit, IREEXRF. AXFEHRREFHRZEEK
2. BEFIYKEE1%, SRRFF/NMEKK, FEREEFAEERRNEFEBREREEZES S, BRMNAARAEFATEBRANNEFRZESIKE
BAR, TRSEAAHNEREURETHEZEXZEMTIEETERXR, HLUFEFTIX XA FRLREFME,

* IRERR AR

1. CWFTEHREEMHKZEI.5%, EZLLZE1.63, Calmar1.07, & KXMEHE-8.81%, RIE—FEUIEE0.28%, SELIKKZE3.06%.

2. C_frontnext & Short TrendFERFHUE11.4%, BEZLLE1.74, Calmar1.70, = AKEE-6.72%, IE—BAWE-1.17%, SFELUKIKZ2.64%.,

3. Long CWFT & Short CWFTSBEFHIEE12.8%, EZLLE1.43, Calmar0.98, fAKE#-13.07%, RIE—EAKZ-0.89%, SFELIKKZE6.45%.
4. CS XGBoostFEMRFHLUZ4L.9%, EZHLZ0.79, Calmar0.23, = AEE-21.40%, =IFE—EWES-0.43%, SFELRWE-5.44%.,

5. RuleBased TS Sharp-combine &SR ELIZE11.6%, EZLLE1.51, Calmar1.40, &= K[E#1-8.26%, mIT—EUZE0.56%, SFELIFRKZE0.70%.,
6. RuleBased TS XGB-combine RIREML W ZE11.0%, BELLE1.92, Calmar2.23, R AEIE-4.95%, HIF—EIKZ0.88%, SELIFIEE-2.24%.,

7. CS strategies, EW combineZRESF U7 12.8%, EELLE1.82, Calmar1.73, & AKEE-7.38%, mII—EAKz SELAKWERI . 74%.
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o REIFEFAIbEMPRIMEHASEHA Flok LER RXD MH-A HE-E M-
GRS T BE b m Al b F TR ; ; : wmr#uiﬁﬂ%ﬁ#ﬂ
BENELEK, BT BT C_Ifshort_k90 -
BFEBTHNEREERANRERE e
WERTE, tRESBEMIKIERS Fs_basis_k60
MRz —, N\EREFEES, #ME Fs_carry_k150
RAEPAEE—ENHE, mENE 20 o 0

Pt _netmom_k240

R Ei—ENIEWETE, FADAR Pr_Ischgratio k5 |
Em RN TFERETMERR, 2 Pr_lstatio_k5

MARARHA—EREBEMRERRN | T bumom k240
BLER, B, MEEEXET. m e
SR OHER X R F IS5 RIS Val_balfyeas_k240

EFIEKIEE1%, BRERFN fllaa llﬁ iﬁk , | Val_oneyear_k240

GARELATLEEXOEFEBE Val_twoyear_90

EIBEELT, BRIAIKPEAE T
BERNOEFRESAERAE, T Vol_cma k5
RSEAEHEREUREAMBER W_pct_k90
BENIERIEX, BURRENN |y i

BEISEIR: Ricequant, FRIFiTERHATRET
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WYY
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Future_spot3<

1.10
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W_yoy
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1.05

1.00
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0.80

1.04

ot

e (C_|fshort === C_frontnext === C_nsshort
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€0/¥¢
10/%¢
11/€2
60/¢€C
L0/€2
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10/€¢
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10/92
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11/%¢
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10/¢€2
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- 60/SC
- L0/ST
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- 60/%¢
= L0/¥C
- S0/%C
- €0/¥C

10/¥¢
1/¢c

-60/¢¢
- L0/¢C
-S0/¢€C
-€0/¢€T

10/¢€¢

year s Val_twoyear

al_one

fyear —\/

e \/a]_hal

e V\/0l_ema

Vol_std

Value&VolatilityJ<

1.25
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Pr_lsratio

gratio

e Pr_|sch
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1.10

1.05

1.00 -
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CWFTAHS: LACarry., Warrant, FuturespotflTrendZEXEFHEEESAHES, A—KE

WEHEFENR, MARNKEZBENMLL, LA5:2:2:1HINEBES

C_frontnext & Short TrenddAS: EANTKBNEZEEFHFCHRABBIR TR EEMEXT
MIFREH N IR Il EE. C_frontnextAZFEREF, Short Trend (BOS#920HHI16
TMEBERTF) AEIEF

Long CWFT & Short CWFTAS: C\W\Fs\TIIX R FREBENESEBELLS:2:2:1188,
KEHMNCWFTRFAEREF, ERAHNCWFTEFARRF

#mCS XGBAR: EFemiyrmMMEBaINNFEEAFXGBAS, FH20091231-201912312
B EE A 171125

RuleBased TS EEIMNAES: ETHMNEZSEESNNFREFREE, HEFES MMM+
A EOSHEENIER, SIEANHEFRENEZSINMNES

RuleBased TS XGBAAS: ETMNEZS=EFEINFREFRE, HEFESIMRN+E
R EOSHIEEINER, @UFARTHIEEIRSGAIXCBoost AT
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FRR(CWFT) LA CH
261, FEFE17.4%,
RECKER0.3%, MR
53.8%, HHPERINKFR
BLH(0.29%).
BU(0.25%), RERRE
RM(-0.24%). AG(-
0.17%), AREIZKEEFEC
mA261, FEFEE11.4%,
HbBG1 1 " mHEERR,
,Q\E’Jiﬁ'e?’“étmﬂjj
28.7%.,
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ORIENT SECURITIES

20260313-

20260313

20260313

20260313

20260320-

20260320

20260320

[=] ¥ 5 =i
| B e | S BIHE et 20700020 2025 520 ZRE L) menT 2ERM
SR| E% | SR605.CZC |7.54 5452 5429 | -042% | -0.03% | SR605.CZC |6.9% 5429 0.6
c| F% [ C2605DCE |6.8% 2389 2376 | -0.54% | -0.04% | C2605DCE |7.1% 2376 0.3%
B | #A525 | B2605.DCE |6.04 3924 3811 | -2.88% | -047% | B2605.DCE [6.4% 3811 0.6
PK| #t4 | PKBOS.CZC |58% 8158 8182 | 029% | 0.02% 5.8%
M| S48 | M2605.DCE |5.2% 3132 3030 | -3.26% | =047% | M2605.DCE |5.1% 3030 0.1%
Y | S | Y2605.DCE |5.1% 8708 8598 | -1.26% | -0.06% | Y2605DCE |56% 8598 0.5%
Ol | 34 | 0I605.CZC [4.9% 9865 9854 | -0.11% | -0.01% | OI605CZC |5.6% 9854 0.7%
CF| #8% | CF605.CZC |4.8% 15570 | 15140 | -2.76% | -043% | CF605.CZC |4.6% 15140 | 0.0%
RM| 3EF#1 | RM605.CZC [4.6% 2571 2438 | -517% |DS0RAN RM605.CZC [4.5% 2438 0.1%
| | $#%#&& | 12605DCE |3.7% 815 8115 | -0.43% | -002% | I2605DCE |3.7% 8115 0.1%
BU | Aihii® | BU2606.SHF |2.3% 4035 4470 | 10.78% | 0.25% | BU2606.SHF |2.0% 4470 0.5
FU| BB | FU2605.SHF |1.1% 4762 4774 | 025% | 000% |FU2605.SHF |1.4% 4774 0.2%
AG| B5 | AG2606.SHF 0.9% 21676 | 17448 | -1951% | -017% | AG2606.SHF [0.9% 17448 | 0.4
PS | ZEkE | PS2605.GFE -1 4k 43455 | 38565 | -11.25% | 0.16% | PS2605.GFE |-14% 38565 | 0.2%
BZ| 4i¥ |BZ2604.DCE|-19% 8230 8179 | -181% | 0.04% |BZ2605.DCE |-2.2% 8264 4.1% H
V| PvC | V2605DCE -2.3k 5729 5852 | 215% | -0.05% | V2605DCE |-2.24 5852 0.1%
SH| i | SH605.CZC |-2.3k 2563 2524 | -152% | 0.03% | SH605.CZC |-2.4% 2524 0.2%
M| #E [IM2605.DCE |-2.3k 11785 | 1162 | -140% | 003% |IM2605.DCE |-2.5% 1162 0.2%
1| &% | 12605DCE |-2.5k 17435 | 17275 | -092% | 002% | J2605DCE |-2.6H 17275 | 024
FG| W | FG605.CZC |-3.0 1133 1059 | -6.53% | 0.20% | FG605.CZC |-3.24 1059 0.4%
SA|  4# | SA605.CZC |-3.2% 1277 1207 | -5.48% | 017% | SA605.CZC |-3.24 1207 0.2%
AO| Et5 | AO2605.5HF |-3.3k 2933 3005 | 245% | -008% |AO2605SHF|-3.74 3005 0.3%
LH| % |LH2605DCE -4.0k 11160 | 10345 | -7.30% |00.29% | L H2605.DCE |-4.9% 10345 | 1.3%
ID| 8F | ID2605.DCE |-4.6k 3456 3395 | -177% | 0.08% 4.5
SP|  ZK% | SP2605.SHF |-4.9% 5268 5132 | -258% | 013% | SP2605SHF |-5.8H 5132 1.0%
RB| 4N | RB2605.SHF -5.7 3141 3126 | -0.48% | 003% | RB2605.SHF |-6.64 3126 0.9%
PG| LPG PG2605.DCE |1.9% 6527 1.9%
UR| RZ UR605.CZC |-3.40 1847 3.4




o ANZKEZ(C frontnext &

Short Trend) LA G &
261, $F623.7%,
RIECIEE-1.1%, M=
46.2%, HPERNWRIFR
2EFG(0.18%).
SA(0.17%), REME
PG(-0.40%). RM(-
0.31%). AREIZKEFEC
mip261, FEF619.8%,
HHPF0 M mHEER,
BB FRELLAIN
31.7%.,

% FSIEs

0 ORIENT SECURITIES
= 20260313- | 20260313 | 20260313 | 20260313 g 20260320- | 20260320 | 20260320 | ., ==
BHE T | a it tidie| SO Felas 20020 | 2R B BERT  RER

| ®yAa 12605.DCE |7.5% 815 811.5 -0.43% -0.03% 12605.DCE |6.6% 8115 0.9%
C EX C2605.DCE |7.1% 2389 2376 -0.54% -0.04% | C2605.DCE |7.2% 2376 0.1%
B | K25 | B2605.DCE |7.0% 3924 3811 -2.88% -0.20% | B2605.DCE |6.0% 3811 0.8%
M =4 M2605.DCE |6.8% 3132 3030 -3.26% -0.22% | M2605.DCE |5.8% 3030 0.7%
HC| #%[ &Mk | HC2605.SHF |6.6% 3298 3298 HC2605.SHF |9.7% 3298 3.1%
Y 2 Y2605.DCE [6.4% 8708 8598 -1.26% -0.08% | Y2605.DCE |6.2% 8598 0.1%
RM| 3R RM605.CZC |6.0% 2571 2438 -517% -0.31% | RM605.CZC |4.0% 2438 1.6%
CF 181k CF605.CZC |5.0% 15570 15140 -2.76% -014% | CF605.CZC |3.1% 15140 1.8%
Ol B il OI1605.CZC |4.7% 9865 9854 -0.11% -0.01% | OI605.CZC |53% 9854 0.5%
FU Y plii FU2605.SHF |2.6% 4762 4774 0.25% 0.01% | FU2605.SHF |2.3% 4774 0.3%
AP ¥R AP605.CZC (1.5% 10042 10652 6.07% 0.08% | AP605.CZC |3.5% 10652 1.9%
AG HiR AG2606.SHF |0.5% 21676 17448 -19.51% | -0.10% |AG2606.SHF |0.1% 17448 0.3%
PS % @i PS2605.GFE |0.2% 43455 38565 -11.25% | -0.02% | PS2605.GFE |0.2% 38565 0.1%
SP EEA SP2605.SHF |-1.2 5268 5132 -2.58% 0.03% | SP2605.SHF |-1.4 5132 0.1%
AO| #E k3R |AO2605.SHF|-1.6 2933 3005 2.45% -0.04% |AO2605.SHF |-4.8% 3005 3.2%
UR RE UR605.CZC |-1.7 1894 1847 -2.48% 0.04% UR605.CZC |-2.6% 1847 0.9%
M FEIE JM?2605.DCE |-2.5 11785 1162 -1.40% 0.03% |IM2605.DCE |-2.9% 1162 0.5%
SH T, SH605.CZC [-2.5 2563 2524 -1.52% 0.04% SH605.CZC |-1.6 2524 0.9%
] BExR J2605.DCE |-2.6% 1743.5 1727.5 -0.92% 0.02% J2605.DCE |-2.8% 1727.5 0.2%
PG LPG PG2604.DCE |-2.7% 5712 6560 14.85% 3.1%
MA HEz MAG05.CZC |-2.8% 2806 3080 9.76% -0.27% | MAB05.CZC |-3.3% 3080 0.2%
FG I FG605.CZC |-2.8% 1133 1059 -6.53% 0.18% FG605.CZC |-1.4 1059 1.3%
SA i, SAB05.CZC | -0.G30837 1277 1207 -5.48% 0.17% SA605.CZC |-1.4 1207 1.5%
D BE JD2605.DCE -0j03125 3456 3395 =1.77% 0.06% |JD2605.DCE |-3.4% 3395 0.4%
SF fEk SF605.CZC | -0.650146 5944 5938 -0.10% 0.01% SF605.CZC |-3.0 5938 2.0%
RB R4 RB2605.SHF |-6.5% 3141 3126 -0.48% 0.03% | RB2605.SHF |-7.9% 3126 1.5%
EG Z "3 EG2605.DCE |-3.6 5135 3.6%




o ANZEKME(Long CWFT &

Short CWFT) L E#EF 6 &
261, #¥EB54.3%, B
B EE-0.9%, HEZR53.8%),
HPRNKREFHIE

BU(0.20%). SA(0.16%),
RENEAG(-0.28%). M(-

0.28%), AREIZKREEEFC M
26, EFEBG56.1%, H
FEITRMEEERR, 2W

?ﬁ'&iﬁ@tt%jﬂzsa%u

0 RIS

ORIENT SECURITIES

20260313-

20260313

20260313

20260313

20260320-

20260320

20260320

=] > G =8
she | 20 el amedisenedi U E il R | fame HORT | RERD
SR| E# | SR605.CZC |10.7% 5452 5429 | -042% | -0.05% | SR605.CZC |6.1% 5429 4.6%
Y | = | Y2605.DCE |87k 8708 8598 | -1.26% | -0.11% | Y2605.DCE |10.0% 8598 1.4%
CF| #8% | CF605.CZC |8.6% 15570 | 15140 | -2.76% |S=024% | CF605.CZC |6.6% 15140 17%
M| S¥ | M2605.DCE |85% 3132 3030 | -3.26% M2605.DCE |8.9% 3030 0.6%
C | Xk | C2605DCE |8.2% 2389 2376 | -054% | -0.04% | C2605.DCE |8.6% 2376 0.5%
B | #AE2% | B2605DCE (8.0% 3924 3811 | -288n | =028% | B2605.DCE |9.5%] 3811 1.7%
Ol | 3EfH | 0I605.CZC |7.1% 9865 9854 | -011% | -0.01% | OI6O5.CZC |7.5% 9854 0.4%
| | %®WH | 12605DCE |5.7% 815 8115 | -043% | -0.02% | 12605DCE |6.7% 8115 1.0%
PK| 74 | PK605.CZC [3.2% 8158 8182 029% | 0.01% | PK60S5.CZC |2.7% 8182 0.5%
RM| 30941 | RM605.CZC [3.1% 2571 2438 | -517% | -016% | RM605.CZC |5.8% 2438 2.9%
FU | Akl | FU2605.SHF [2.1% 4762 4774 025% | 0.01% |FU2605.SHF |1.9% 4774 0.2%
BU | A#ifis | BU2606.SHF |1.9% 4035 4470 | 10.78% | 0:20% | BU2606.SHF |3.0% 4470 0.9%
AG| B | AG2606.SHF|15% 21676 | 17448 | -1951% | =028k | AG2606 SHF |1.0% 17448 0.1%
EC | #5353k | EC2604.INE |0.0% 20203 | 19004 | -593% | 0.00% | EC2604.INE |0.0% 19004 0.0%
FG| I | FG605.CZC |-0.2% 1133 1059 | -653% | 0.01% | FG605.CZC |-0.8% 1059 0.7%
SH| &M | SH605.CZC |-03 2563 2524 | -152% | 0.00% | SH605.CZC |-0.5% 2524 0.2%
LH| 4%  |LH2605.DCE |-0.5% 11160 | 10345 | -730%h | 0.03% |LH2605.DCE|-0.8% 10345 0.3%
BZ| 4% | BZ2604.DCE |-0.54 8330 8179 | -181% | 001% |BZ2605.DCE |-0.1% 8264 0.6% 2
] #9% | 12605.DCE |-0.5% 17435 | 17275 | -092% | 0.00% | J2605.DCE |-1.2k 1727.5 0.7%
AO| Efk5E |A02605.SHF | -0.6% 2933 3005 245% | -0.02% |AO2605.SHF|-0.74 3005 0.1%
M| E® | IM2605.DCE |-1.2% 1178.5 1162 | -140% | 0.02% |IM2605.DCE |-03% 1162 0.9%
SP| #K% | SP2605.5HF |-1.9% 5268 5132 | -258% | 0.05% |SP2605SHF |-1.24 5132 0.7%
SA | 4§ | SA605.CZC | -028553| 1277 1207 | -548% | 016% | sA605CzC |-1.56 1207 1.2%
v PVC | V2605.DCE | -0D29742| 5729 5852 215% | -0.06% | V2605.DCE |-2.4% 5852 0.6%
D | 8% |ID2605.DCE| -0D40386] 3456 3395 | -177 | 0.07% |1D2605.DCE |-7.5k 3395 3.5%
RB | 424N | RB2605.SHF |-7.84 3141 3126 | -048% | 0.03% |RB2605.SHF |-4.9k 3126 2.4%




0 RIS

ORIENT SECURITIES

20260313- | 20260313 | 20260313 | 20260313 20260320- | 20260320 | 20260320 | .

o AHZ(CS XGBoost) LA BHE T me | mE | mutis| kg G000k RORE T ee | gm | RoRT | 2ERE
L A DHAN B Cs | FHKH | C52605.DCE [4.2% 2723 2750 099% | 0.04% 4.2%
' SA| #ifd | SA605.CZC |4.2% 1277 1207 -5.48% | =0.23% | SA605.CZC |4.2% 1207 0.2%
0.0%, HiEBSIS-0.4%), NR 20;3—'}%;*2 NR2605.INE |4.2% 13555 12855 | -5.16% | -0.22% | NR2605.INE |4.2% 12855 0.2%
NI & NI2605.SHF |4.2% 138530 | 133100 | -3.92% | -0.16% | NI2605.SHF |4.2% 133100 | 0.2%
EZER37.5%, HPRERINIKLF LC | #M#E | LC2605.GFE [4.2% 156880 | 147540 | -595% | -0.25% 3.9%
= . LH| 4% | LH2605DCE |4.2% 11160 | 10345 | -7.30% |[N=0S08N 3.9%
BIEAU(0.41 A))\ M| &8 |IM2605.DCE |4.2% 11785 | 1162 | -1.40% | -0.06% |IM2605.DCE |4.2% 1162 0.1%
0 3| & | J2605.DCE |4.2% 17435 | 17275 | -0.92% | -0.04% | J2605.DCE |4.2% 17275 0.0%
CU(0.26%), BZERIRLH(- V | PVC | V2605.DCE |4.2% 5729 5852 215% | 009% | V2605.DCE |4.2% 5852 0.1%
0.30%). LC(-0.25%), & Sl | TMkRE | SI2605.GFE |4.2% 8705 8420 -327% | -0.14% | SI2605.GFE |4.2% 8420 0.1%
i A= s SS | AREEN | SS2605.SHF |4.2% 14270 14000 | -1.89% | -0.08% | SS2605.SHF |4.2% 14000 0.1%
BizREEFECmih241, # RB | 24030 | RB2605.SHF |4.2% 3141 3126 -0.48% | -0.02% | RB2605.SHF |4.2% 3126 0.0%
N o A cu 9 | CU2605.SHF |-4.2% 100750 | 94400 | -6.30% | 0.26% | CU2605.SHF |-4.20 94400 0.3%
15€0.0%, EFH0TmM AU| #% |AU2606.SHF|-4.2% 114444 | 103242 | -9.79% | 041% 3.8%
E=EHEH, B }@imﬁtb AL| % | AL2605.SHF |-4.2% 25285 | 23885 | -554% | 0.28% |AL2605.SHF |-4.2% 23885 0.2%
A EB| %2 |EB2604.DCE |-4.2% 10009 10031 | 022% | -0.01% 4.2%
517967.5%, HC | #\ELB4R | HC2605.5HF |-4.2% 3208 3208 4.2%
FU | LM | FU2605.SHF |-4.2% 4762 4774 0.25% -0.01% 424
EC | #5455 | EC2604.INE |-4.20 20203 | 19004 | -593% | 0.25h 3.9%
L | #% | L2605DCE |-4.2% 8430 8737 364% | -015% | L2605.DCE |-4.2H% 8737 0.2%
ID| %E |ID2605.DCE |-4.2% 3456 3395 ~1.77% | 0.07% |JD2605.DCE |-4.20% 3395 0.1%
PP| E®H | PP2605.DCE |-4.20 8581 8985 471% | -020% | PP2605.DCE |-4.2H 8985 0.2%
SH| W | SH605.CZC | -00#1667| 2563 2524 -1.52% | 0.06% | SH605.CZC |-4.2k 2524 0.1%
SR| [@# | SRe05.CZC | -0041667| 5452 5429 -0.42% | 002% | SR605.CZC |-4.2k 5429 0.0%
B |HKE2S B2605.DCE |4.2% 3811 4.2%
G| Z—-F EG2605.DCE |-4.2% 5135 4.2%
| | #7A8 12605.DCE _|4.2% 8115 4.2
w| ® ’;fﬂ LU2605.INE |4.2% 5777 4.2%

/|

MA  HfE MAB05.CZC |-4.2% 3080 4.2%
PG| LPG PG2605.DCE |-4.2% 6527 4.2%
SM| 4R SM605.CZC |-4.2% 6468 4.2%
Y | T Y2605.DCE |-4.20 8598 | 424




Q'Q RISIES

ORIENT SECURITIES

i 202%0213- 20260;13-*1 ?252;101;1*; ?ngit}?rg s | el 202%(220- 20_2&0;20 ?ng%oﬂs;; BOHT ;EEE%EEH
Y =R Y2605.DCE [7.3% | 8708 8598 -1.26% | -0.09% | Y2605.DCE |8.4% 8598 1.2%
M 4 M2605.DCE |7.1% 3132 3030 -3.26% | =0.28% | M2605.DCE |5.7% 3030 1.2%
® Zl: ( RuleBased TS c EX C2605.DCE |7.0% 2389 2376 -054% | -0.04% | C2605.DCE |3.0% 2376 3.9%
: =]+ Ol | 3E#Fh | 0I605.CZC |6.7% 9865 9854 -011% | -0.01% | OI605.CZC |7.0% 9854 0.3%
Shar p-com bine ) J: H TT—" @ RM| 474 | RM605.CZC [5.9% 2571 2438 -5.17% RM605.CZC |4.8% 2438 0.8%
= \ =+ A | £AT1S | A2605.DCE |3.9% 4932 4780 -3.08% | -0.12% | A2605.DCE |1.8% 4780 1.9%
AR *EF 46 /|\ ! ’% j:_-"@ 46.6% ! SR aiE SR605.CZC |3.1% | 5452 5429 -042% | -0.01% | SR605.CZC |0.4% 5429 2.7%
PF | PF606.CZC |2.7% | 8290 8176 -138% | -0.04% | PF606.CZC |3.0% 8176 0.4%
[ j:d' (E) UQ 10.0% ’ HI:-E?‘_ TA PTA TAG05.CZC |2.4% 6960 6630 -4.74% | -0.11% | TA605.CZC |1.9% 6630 0.4%
s CF 18 CF605.CZC |2.4% 15570 15140 -2.76% | -0.07% | CF605.CZC |-0.2% 15140 2.5%
45.7% / H EF' §E I)nu 553 ;Z_?F Eg I% BU | Ffif#E | BU2606.SHF [2.2% 4035 4470 10.78% | 0.24% | BU2606.SHF |1.7% 4470 0.7%
o o RB | 24158 | RB2605.SHF [2.2% 3141 3126 -048% | -0.01% | RB2605.SHF [2.3% 3126 0.1%
PG ( 0.27% ) N BU (0 24 % ) ! SA | 4 SA605.CZC |1.9% 1277 1207 -548% | -0.11% | SA605.CZC |0.3% 1207 1.5%
& PP | BWM | PP2605.DCE |1.9% 8581 8985 PP2605.DCE |2.0% 8985 0.0%
i % E’J = RM ( -0.31% ) N ( L B L2605.DCE |1.9% 8430 8737 L2605.DCE [2.2% 8737 0.3%

s EB| 2/ |EB2604.DCE |1.9% 10009 10031 EB2605.DCE |1.4% 10037 3.3% 2
0.23% ) ° ZK JE.] 1% ﬁ H]Q EI:—J"@ I:Iﬁl:l PG LPG PG2604.DCE |1.8% 5712 6560 | PG2605.DCE [2.4% 6527 4.5% 2

UR| RE UR605.CZC |1.7% 1894 1847 -2.48% | -0.04% | UR605.CZC |-0.4% 1847 2.1%
ﬂl4 7/|\ p 1% (EN 1 9.9% 7 H PX | SI”FR% | PX605.CZC |1.6% 10132 9582 -543% | -0.09% | PX605.CZC |1.4% 9582 0.1%
P | #E4@MH | P2605.DCE |1.3% 9776 9726 -0.51% | -0.01% | P2605.DCE |-1.4% 9726 2.6%
EF'E 3/\ ﬂ] EE H E'\ E’\J \'% PVC V2605.DCE |1.1% 5729 5852 2.15% 0.02% | V2605.DCE |1.4% 5852 0.2%
. . RU | KA | RU2605.SHF |1.1% 16990 16010 -5.77% | -0.06% |RU2605.SHF |-1.9% 16010 2.9%
}§$ﬁ§ tl{, 'fﬁu jﬂ 64.1% o BR | &2 | BR2605.SHF |1.0% 15760 15600 -1.02% | -0.01% | BR2605.SHF |1.5% 15600 0.6%
FU | #%bd | FU2605.SHF |0.9% 4762 4774 0.25% 0.00% | FU2605.SHF |1.2% 4774 0.3%
| | B®WHE | 12605.DCE |0.8% 815 811.5 -043% | 000% | 12605.DCE |[1.6% 811.5 0.9%
SS | 4B | S52605.5HF |0.7% 14270 14000 -1.89% | -0.01% |SS2605.SHF [0.2% 14000 0.5%
AG B4 | AG2606.SHF |0.5% 21676 17448 | -19.51% | -0.10% |AG2606.SHF |0.1% 17448 0.3%
MA| HE | MA605.CZC |0.3% 2806 3080 9.76% 0.03% | MA605.CZC |1.1% 3080 0.7%
LC | #kER4E | LC2605.GFE |0.1% 156880 | 147540 | -595% | -0.01% | LC2605.GFE |0.2% 147540 0.0%
AP| FHR AP605.CZC |0.0% 10042 10652 6.07% 0.00% | AP605.CZC |1.0% 10652 1.0%
EG| Z—F |EG2605.DCE|-0.2% 4740 5135 8.33% -0.02% |EG2605.DCE |0.2% 5135 0.5%
NI i) NI2605.5HF |-0.3% 138530 | 133100 | -3.92% | 0.01% | NI2605.SHF |-1.2% 133100 1.0%
AO| Sfk58 |A02605.SHF |-0.3% 2933 3005 2.45% -0.01% |A02605.SHF |0.4% 3005 0.8%
FG | I FG605.CZC |-0.3% 1133 1059 -6.53% | 002% | FG605.CZC |-1.3% 1059 1.0%
AU #4 | AU2606.SHF |-0.4% 114444 | 103242 | -9.79% | 004% |AU2606.SHF |-0.9% 1032.42 0.6%
AL 8 AL2605.SHF |-0.6% 25285 23885 -554% | 004% | AL2605.SHF [-2.9%. 23885 2.3%
SM| &R SM605.CZC |-0.7% 6210 6468 4.15% -0.03% | SM605.CZC |-0.9% 6468 0.2%
SH | B SH605.CZC |-0.7% 2563 2524 -152% | 001% | SH605.CZC |-0.2% 2524 0.4%
SN 5 SN2604.SHF [-0.9% 385630 | 343290 | -10.98% | 0.10% |SN2604.SHF |-1.2% 343290 0.4%
SF (532 SF605.CZC |-0.9% 5944 5938 -0.10% | 0.00% | SF605.CZC |-1.9% 5938 1.0%
IM| £ |IM2605.DCE |-1.8% 11785 1162 -1.40% | 002% [IM2605.DCE |-1.5% 1162 0.3%

ZN| &  |ZN2604SHF|-2.4% 24220 | 22810 | -582% | 014% |ZN2605.SHF|-5.2% 22815 |[7ae & |
Sl | T | SI2605.GFE |-3.1% 8705 8420 -3.27% | 0.10% | SI2605.GFE |-4.6% 8420 1.6%
cu £ CU2605.SHF |-3.1% 100750 94400 -6.30% | 0.20% |CU2605.SHF [-3.2% 94400 0.3%
HC | #&[ %R | HC2605.SHF |-4.4% 3298 3298 HC2605.SHF |-0.9% 3298 3.5%
SP 4 | SP2605.SHF |-6.5% 5268 5132 -258% | 047% | SP2605.SHF |-10.1 5132 3.8%
LU &R IARELH LU2605.INE |1.0% 5777 1.0%




o ANKM(RuleBased TS
XGB-combine) F[EAFG MR
a6, #1566.8%, BFF
B ER0.2%, HEZFR50.0%,
HPRNKREFHIE
PG(0.34%). AU(0.24%),
BRENEEG(-0.37%).
RM(-0.33%)., AEZKIERE
CmMH47Y, FEB-7.4%,

HbEINMRHEEREL,
E’ﬂ?ﬁe?ﬁ@tuﬁwﬂsgj%o

20260313-

20260313-1%

20260313

20260313

20260320~

20260320

20260320

iR PN 5 _ERUI | BBk B | BB P HE | s BeHT 2ERY

c EX | C2605.DCE [7.06 1 2389 2376 -054% | -0.04% | C2605.DCE |9.8% 2376 2.9%

RM | 048 | RMB05.CZC [6.4% 2571 2438 -5.17% RM605.CZC [3.7%. 2438 2.3%

| | %®A\ | 12605.DCE |6.0% 815 8115 -043% | -0.03% | 12605.DCE |-0.6% 8115 6.5%

P | #x#i@# | P2605.DCE |5.1% 9776 9726 | -051% | -0.03% | P2605.DCE |-4.6% 9726 |96k | |
A |EKT15| A2605.DCE |4.4% 4932 4780 -308% | -0.14% | A2605.DCE |4.7% 4780 0.4%

Ol | 3XFfh | 0I605.CZC |4.0% 9865 9854 -011% | 0.00% | OI605.CZC |5.0% 9854 1.0%

Y S3# | Y2605.DCE |3.6% 8708 8598 -1.26% | -0.05% | Y2605.DCE |4.6% 8598 1.0%

RB | 424058 | RB2605.SHF |2.8% 3141 3126 -048% | -0.01% | RB2605.SHF |0.7% 3126 2.1%

PG| LPG |PG2604.DCE |2.3% 5712 6560 PG2605.DCE [2.4% 6527 5.0% 2
TA| PTA TAB05.CZC |2.2% 6960 6630 -4.74% | -0.10% | TA605.CZC |0.6% 6630 1.5%

PF | 4E& PF606.CZC |2.1% 8290 8176 -1.38% | -0.03% | PF606.CZC |0.7% 8176 1.4%

M| ¥ | M2605.DCE |2.1% 3132 3030 -326% | -0.07% | M2605.DCE |0.7% 3030 1.3%

SR| E#% | SR605.CZC |2.1% 5452 5429 -042% | -0.01% | SR605.CZC |0.8% 5429 1.3%

FU | #R%BH | FU2605.SHF |0.8% 4762 4774 0.25% 0.00% | FU2605.SHF |0.8% 4774 0.0%

BU | HilE | BU2606.SHF |0.8% 4035 4470 10.78% 0.08% | BU2606.SHF |-0.9% 4470 1.7%

v PVC | V2605.DCE |0.6% 5729 5852 2.15% 0.01% | V2605.DCE |2.3% 5852 1.7%

EB | #ZM |EB2604.DCE |0.5% 10009 10031 0.22% 0.00% | EB2605.DCE |-0.3% 10037 0.2% 2
UR| JRZE | URB05.CZC |0.4% 1894 1847 -248% | -0.01% | UR605.CZC |-1.4% 1847 1.8%

CF| #8% | CF605.CZC |0.3% 15570 15140 | -2.76% | -0.01% | CF605.CZC |-4.0 15140 5.0%

AG| B4 | AG2606.SHF |0.3% 21676 17448 | -19.51% | -0.05% |AG2606.SHF |-0.1% 17448 0.3%

PX | S FR% | PX605.CZC |0.0% 10132 9582 -543% | 0.00% | PX605.CZC |0.1% 9582 0.2%

L B 1.2605.DCE |-0.1% 8430 8737 3.64% 0.00% | L2605.DCE |1.5% 8737 1.6%

SS | AEE$W | SS2605.SHF |-0.1% 14270 14000 | -1.89% | 0.00% | SS2605.SHF |1.7% 14000 1.8%

PP | EWE |PP2605.DCE |-0.2% 8581 8985 471% | -0.01% |PP2605.DCE |1.1% 8985 1.3%

SA | 4 SAB05.CZC |-0.3% 1277 1207 -5.48% 0.01% | SA605.CZC |-1.9% 1207 1.6%

FG | ¥ | FG605.CZC |-0.6% 1133 1059 -6.53% | 0.04% | FG605.CZC |-3.7 1059 3.1%

SN 5 SN2604.SHF |-0.8% 385630 | 343290 | -10.98% | 0.09% | SN2604.SHF [-1.3% 343290 0.6%

NI @ NI2605.SHF |-0.8% 138530 | 133100 | -3.92% | 0.03% | NI2605.SHF |-2.5% 133100 1.7%

BR | AM#&AX | BR2605.SHF |-0.9% 15760 15600 -1.02% | 001% | BR2605.SHF |-0.3% 15600 0.6%

HC | #%L#%4R | HC2605.SHF |-0.9% 3298 3298 HC2605.SHF |1.3% 3298 2.3%

AP| ¥R | AP605.CZC |-1.0% 10042 10652 6.07% | -0.06% | AP605.CZC |2.4% 10652 3.4%

LC | #F4 | LC2605.GFE |-1.1% 156880 | 147540 | -595% | 0.06% | LC2605.GFE |-0.3% 147540 0.7%

AO| S5 | AO2605.SHF |-1.3% 2933 3005 2.45% -0.03% | AO2605.SHF |-1.2% 3005 0.2%

MA| FEE | MA605.CZC |-1.3% 2806 3080 9.76% | -0.13% | MA605.CZC |-0.8 3080 0.7%

AL ) AL2605.SHF |-1.5% 25285 23885 -5.54% | 0.08% | AL2605.SHF |-1.0% 23885 0.4%

M| EXE | IM2605.DCE|-1.7% 11785 1162 -1.40% 0.02% |IM2605.DCE |-0.5% 1162 1.2%

cu 8 CU2605.SHF |-2.2% 100750 94400 | -6.30% | 0.14% | CU2605SHF |-3.4% 94400 1.4%

SF | #H% SF605.CZC |-2.4% 5944 5938 -010% | 0.00% | SF605.CZC |-0.9% 5938 1.5%

ZN S ZN2604.SHF |-2.4% 24220 22810 | -582% | 0.14% |ZN2605.SHF |-3.5% 22815 5.7% £
AU| ##% | AU2606.SHF |-2.4% 114444 | 1032.42 | -9.79% | 0.24% |AU2606.SHF [-1.5% 1032.42 0.6%

RU | RIAMREX | RU2605.SHF |-2.7% 16990 16010 | -577% | 0.16% |RU2605.SHF |-3.9% 16010 1.3%

SH| &R | SH605.CZC |-3.0% 2563 2524 -152% | 0.05% | SH605.CZC |-1.18 2524 1.9%

SM| $& | SM605.CZC |-3.1% 6210 6468 415% | -0.43% | SM605.CZC |1.0%| 6468 4.3%

EG| Z—R |EG2605DCE|-4.5%" 4740 5135 8.33% EG2605.DCE |-3. 5135 1.5%

SP| #K% | SP2605.SHF |-5.2%% 5268 5132 -258% | 013% | SP2605.SHF |-6.4% 5132 1.1%

SI | TR | SI2605.GFE |-6.20" 8705 8420 -327% | 020% | SI2605.GFE |-4.2 8420 1.8%

LU ﬁﬁf*ﬁf LU2605.INE |0.4% 5777 0.4%

/|

0 RIS

ORIENT SECURITIES

HA

15
=



2.2

2.0 1

1.8 1

1.6 1

1.4 4

1.2 4

1.0 A

0 . =
0 RIS

ORIENT SECURITIES

LA EefRIESh ERARINEFHIZCWFT, Imm0.28%; SFIURRNEHFHZLong CWFT & Short CWFT, Iy

%56.45%,

UEEHBERBHNENESRKE (AEKRZEN) NWFEHLIKRE12.8%, EELLE1.82, Calmar1.73, & A[EIHE-

7.38%, BRIF—FAKZE-0.92%, SELIFKEEI.74%,

IRERRISRYISHEES

HRERRER A SRR

RuleBas RuleBas CS

ﬁ—ef;:g: C‘I;\?Fr.'rg& cs edTS edTS strategi
CWFT XGBoos Sharp- XGB- es, EW
Short Short bi bi bi
Trend CWET t combin combin combin
e e e
TR 95% 114% 128% 49% 116% 11.0% 12.8%
FKEEN 5.8% 6.6% 8.9% 6.1% 7.7% 5.7% 7.0%
EBRAEHE -88% -6.7% -131% -214% -83% -5.0% -74%
CWFT BEELr= 1.63 1.74 143 0.79 1.51 1.92 1.82
- C_frontnext & Short Trend Calmar 1.07 1.70 0.98 0.23 1.40 2.23 1.73
o™ T Long CWIT & Short CWITL KEs-SELK 31%  26%  64%  -54% 07% -22%  3.7%
== (S XGBoost
RelieBased ThiShats-eombine WeE-smh—RE 03% -12% -09% -04% 0.6% 0.9% -0.9%
= == RuleBased TS XGB-combine HQE'E-W\E_EE 9.0% 4.3% 10.3% -135% 12.7% 4.8% 3.5%
== CS strategics, EW combine EISFTHF 1.0 1.0 1.0 1.0 1.0 1.0 1.0
y y y , o o o FHaF 22.5 37.7 29.5 441 706 101.8 322
2 2 < < < < < .
= = N Q = 0 S FRXZHA  0.7% 1.1% 0.9% 1.3% 2.1% 3.1% 1.0%

ZEIKIE: Ricequant, FIEATERARE



SHrin&iE
ZFHEE, RN

AANEZHRERZZEIRIER, RIEMREFRANESIENEEIIREEGMERE, BEAAIKIRERE. 5|IRERME
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