) EIERRSS

GUOLIAN FUTURES

(

%#ﬁi&&ﬁmg“W'w

20237 H21H

FH MAERIES: F3055965 3% 3&EES: 20001999
Bt MAGEIRIES: F0300172 &S EENES: 70011568
BREA ka0 MBS F03107984

WA G B 55 A% : WENE VAT [2011] 17735



%I S

FEURR

AtEHASE

ZRTHREFTKBERER, 758, BEREANRAZNE, FE-FELFSITHRERRS, GOPFLLIBETIT. EEES
HREIDIRIE, AMLIGREF. RIFRE i SR SER, BIERITER.

TEFKm=53%FF, HEAMMNZFRERBERIE, HAERERETE, hOEEMKA, B KANTERREREF &
L 1: 0P S

ERRVANE. (RHEBRERANNEEIEAT, EBREFEESEHRT, BERREZEHKT; BEREBHHSNER
£, REENBHREF.

“EERMAHE . B L. FARFHGEMFRT X, RIERRFESIEE, Bt HaNFAREEENIRENE, £
FEFATEES, BHERERRLSBERIRE™Y, i EHEREE TR,

EE EENERIL & AKEE2D AR, FHOmHEFESMEEKEMETY, SBRARTLRREENEXR. RITHEE
CREA%E, DRt MEMIANEBREMARNFREELSY, BEARTLRESNZOEAZREANZS, BRIHEZTTS
ERSHBEARMBELUFEE, XEABRBLERFET-7. 3ZIH,

ZFNENNTE, FSREFRANZIMELFEKEEFE. HAHBCRNEAANGLRERN R, RITRELERSHEH
8. BREWNFREGFFETEEERE AT, SXBERTERZEER. FHA, PRIJUSHIHREAME, ARE
RZEL, WWREFMR. R TEFRPREGERESWMERKELESWKERE, BRTANMEEIMHAXEINES, M
HESHSRNEURZAE. BRNFELTERSRRL, FERBEETRENS, EFEITHNEFF.



%I R

FEURR

ARTEHAY

KRB S AN B RN R B R 2RI ED, HEBA0. HORMOFEREIES RITE14. 48%, 14.9%F114.32%kEH, 5
0HA KRB AR N1 SN B R R 1. 6N BT RM0. 27 MBS RER, FHMEY K FEEENSHE,
NEREBRRREELE, AEHMAEEFA, mFHAREEBEEEMm~EBGRHE.

NEFEETDEE LR, SAANIEEBFEAMAE, BI0ERNMERIIIFCERXEPAITNIBS0RMI00 R X, 8
HAZ =W 1R ST IRKIBACK, ARtk 1ER T LA R AR RS 41 T1R

REgLE, —AEFREARFAFNAUEEBERFE, 0FRPSUTRN LBBGEREF4000= L EEL; F5—HH, TABEHR
e MERMELE WA, BAFBIFAEEFEIERETRERE LS LR TE A fE& £ R AEED.



Bl CONTENTS

GUOLIAN FUTURES

H %

01

EAIRIEE 05
02

e el 14
03

BB 27




Bl CONTENTS
Hx

01 S EEEE

GUOLIAN FUTURES




Sl RE

N
/

Z:

77 R R AL

S FEhReR

r2.00

-1.00

-0.00

--1.00

--2.00

--3.00

-4.00

L ¥0-€20¢
L LO-€c0¢
L 0L-¢c0ce
L L0-¢c0¢
L ¥0-¢c0¢
L L0-¢coe
LOL-lc0c
| £L0-1¢0¢C
L ¥0-120¢
L L0-1¢20¢
L 0L-0c0¢
| £0-0¢0¢
L ¥0-020¢
L L0-020¢
L0L-6L0¢2
L £0-6L0¢
L ¥0-610¢
L L0-6L0¢
L0L-8L0¢2
L0-810¢

60.00

- 10.00

50.00 1

-5.00

40.00+

-0.00

30.00+

--5.00

20.00+

--10.00

10.00

--15.00

0.00

-20.00

| ¥0-€202C

L L0-€c02

| OL-¢coc

| L0-2c0¢c

| 70-¢c0c

| L0-¢cocC

LOL-lcoc

| £0-1lc0c

| ¥0-1c0cC

L L0-lcoc

| 0L-0c0c

| £L0-0c0¢

| 70-0c0cC

| L0-0c0cC

LOL-6L02C

| L0-6102

| ¥0-6102

L L0-6102

L0L-8L0C

£0-810¢

60.00

50.00 1

40.00 4

30.00+

20.00

10.00

0.00

t

4

PMI

FTER

PMI:

FTER-4F ()

— 37
= 7kl

HFROE%

—'L‘E

PMI-F=RU R EEZ

PMI-#riTE

M TEE-FTRVRERZ (A1)

=H

===ty

=
hep ey

72

WIND. EEXHARHZTER

B RIR -

GUOLIAN FUTURES



0|
b
P
3

o

| AN S

15,000.00

10,000.00

5,000.00 4

0.00

2019-G#=

2019-09 T——
=

2018-07
2018-
2018-1
2019-01
2019-03
2019
2019-11
2020-01
2020-03
2020-05
2020-07
2020-09
2020-11

-5,000.00

-10,000.00 -
R R R HREYEN W B R EM ),

GUOLIAN FUTURES

E,

({7

2021-01

2021-03

r250.00
200.00
150.00

I 100.00

2021-0%=
2023-01 7
2023-03 7

2022-09
2022-117

2021-05
2022-01

MR ERESE S B EH. (%

2023-05 frmmm—

50.00

-0.00
At

JE REB TP BE K

5,000.00 -
4,000.00 4
3,000.00 ~
2,000.00

1,000.00 ~

mmﬁg+4 JlHﬂTﬂl

5 —8lcccSo-coooc o ~-o

1000000 © ® alo o @ & o o]lo 0 00 S =

T Ecoco8cooooo0lessss s
NAAANCNNAQAQSRQ QAN

-2,000.00

-3,000.00

-4,000.00 |

-5,000.00

-6,000.00 -

mm ERERTRKESERY BRI (177

2021-03

r400.00

-300.00

-200.00

-100.00

2023-05 e

2023-03 T eeee——

2021-11

BERIRAKEIRE LB EH. (%

-0.00

--100.00

-200.00

--300.00

- -400.00
At

BUEKIE: WIND, EBXRALZHISTRR

7

\



™ B T)E

Byl

REFWRE

o
o o o o
a = 8 = 3 S X
4 4 1 ] ,_ " ﬁ
T
A
o
(@
10-2202 &
M
v0-2202 o
N\
10-2202 zll
ok
01-1202 =
_l
10-1202 &
0-1202 &
[
10- 1202 o
=
++H
K
a
d
a
[
“_.ﬂ__h
¥0-6102 =
3
10-6102 S
§
01-8102
: I I _\D.wFDN, !
(=] (=) (=] (=] (=] (=]
3 S 3 3 3 3
o o = o o o o
S & & g g g g g 8 & 8 8
T8 2 3 8 § 8 3 9 v 09 0%
| ¥0-£202
| L0-£202
Lol-zz0z 33
|0
| sozz0e B
=
| vozeoz =
re=E707 _
Ny
)
Lol-1z0z @
010z S
| ¥0-1202 _
L10-1202
=
| 01-0202
W
| z0-0z02  _
| vo-ozoz =
[@V]
| 10-0202 W
L 0L-6L02 %
s
| 10-6102 ==
| vo-6L02  <E
"]
Losloz E
L 0L-8102
T T Il T T T T T \OIMN__\NUN 1
o o o o o o o o o ] o
S S S S S S S S S S S

WIND. EEXHARHZTER

B RIR -

GUOLIAN FUTURES



2.50

2.00 +

1.50

1.00 +

0.50

0.00

SHIBORF =& i £& 4544

- 1.50
~1.00
~0.50
~0.00
--0.50
~-1.00
--1.50
--2.00

--2.50

-3.00

O/N

W 2W ™ 3M 6M
. Kk (A%h, bp) === SHIBOR

GUOLIAN FUTURES

IM

1Y

2.50

2.00 ~

1.50

1.00

0.50

0.00

R 1) R K

[E] J 01 < oy 28 55 4

e

1D

7D
. KPR (B3, b

14D 21D

M
p) —a— $RTFIA I EINIR =

BUEKIE: WIND, EBXRALZHISTRR

1

9

| =



3.00

2.50

2.00

1.50

1.00

0.50 4

0.00

GUOLIAN FUTURES

HJV_/\/\,L/V

e S

i ‘.
¥
T T T T T T T T T T T
LN LN LN LM (W) LM LM LM LM LM LN LM
S S = = S 3 S S S S S S
[e 0] D o — od — od on <t LN (Vo] ™~
S = = = < S S S > S S S
o o od od ad o on o) on on on on
(g od o od (g ol o o ad od o od
o o o o C) o o o o o o o
o od ol od od o od od ol od od
e DROQ1 == DROO7/ SHIBORO/N SHIBOR1W

. 10
BBKiE: WIND. ERKHAISHASTER \‘



}—\‘_z

Toll-4

Wy

H /=& RN ol ()

P LECATR) :£H

[

r0L-90-€¢0¢
r0L-v0-€¢0¢
-0l-c0-€c0¢
r0lL-¢lL-¢eoc
-0L-0l-¢coc
-0L-80-¢c0¢
r01l-90-¢coc
-0l-¥0-¢co¢
r0l-¢0-¢coc
r0lL-¢l-lc0c
-0L-0l-1¢co¢
r0L-80-1¢0¢
r0Ll-90-1¢0¢
r0L-¥0-1¢0¢
-0L-¢0-1¢0¢
r0l-¢l-0¢o¢
-0L-0l-0¢co¢

300.00 ~

250.00

200.00

150.00

100.00

01-80-020¢

50.00

- €0-20-€20C
- €0-50-€¢0¢
- €0-€0-€¢20¢
- €0-10-€20¢
-€0-11-¢coc
- €0-60-2¢0¢
- €0-L0-¢¢0¢
- €0-50-¢¢0¢
- €0-€0-¢¢0¢
- €0-10-¢¢0¢
-€0-LL-120¢
- €0-60-1¢0¢
- €0-20-1¢0¢
- €0-50-1¢0¢
- €0-€0-1¢0¢
- €0-10-120¢
- €0-11-0¢0¢
- €0-60-020¢

95.00
90.00
85.00
80.00
75.00
70.00
65.00
60.00
55.00
50.00

€0-£0-0¢20¢

MM LR AT

K HESC: 2 H

r£0-90-€20¢
rL0-70-€20¢C
F£,0-20-€¢0¢
FL0-¢l-¢e0c
r,0-01-¢¢0¢
r£,0-80-¢¢0¢
- £0-90-¢¢0¢
- L0-¥0-¢¢0¢
r£0-20-¢¢0¢
rL0-2l-120¢
F,0-0l-120¢
£,0-80-1¢0¢
r£0-90-1¢0¢
rL0-¥0-120¢
r£0-20-1¢0¢
rL0-21-0¢0¢
r,0-01-020¢

190.00

170.00

150.00

130.00

110.00

90.00

70.00 4

£0-80-0¢0¢

50.00

- €0-90-€20¢
- €0-#0-€20¢
- €0-¢0-€20¢
- €0-¢l-¢coc
r€0-01-¢c0c¢
 €0-80-¢20¢
- €0-90-¢20¢
- €0-#0-¢20¢
- €0-¢0-¢c0c
r€0-¢l-120c
r€0-01-120¢
I €0-80-1¢0¢
r€0-90-1¢20¢
- €0-#0-1¢20¢
- €0-¢0-1¢20¢
I €0-¢1-0¢0¢
- €0-01-020¢

230.00 4

210.00

190.00

170.00 4

150.00 4

130.00

110.00

90.00
70.00
50.00

€0-80-0¢0¢

GUOLIAN FUTURES

WIND, EEXHASEWHERER

AR :



ST

1~

KR
o

100K H3a T - B3z i o LTI AR - =4 F 4B

Mithorel

30K Hh I T « B o B A THIAR 24 MR

T

- €0-£0-€£20¢
I €0-50-€£20¢
- €0-€0-€20¢
- €0-10-€20¢
I €0-11-ccoc
- €0-60-¢20¢
- €0-£0-¢20¢
- €0-50-220¢
- €0-€0-220¢
- €0-10-¢c0¢
F€0-ll-120¢
- €0-60-120¢
- €0-£0-120¢
I €0-50-1¢20¢
- €0-€0-120¢
- €0-10-120¢
I €0-11-020¢
- €0-60-020¢
- €0-£0-020¢

6,050.00 ~

5,050.00

4,050.00

3,050.00

2,050.00

1,050.00

€0-50-020¢

50.00

r ¢0-90-€20¢
I ¢0-70-€20¢
- ¢0-¢0-€20¢
r¢0-¢l-¢c0c
r¢0-0L-¢c0¢
 ¢0-80-¢¢0¢
I ¢0-90-¢20¢
r ¢0-¥0-¢20¢
I ¢0-¢0-¢20¢
r¢0-¢l-120¢
r¢0-0L-120¢
¢0-80-120¢
¢0-90-1¢0¢
¢0-¥0-120¢
r¢0-¢0-1¢0¢
r¢0-¢L-020¢
r¢0-01L-020¢

650.00

550.00 4

450.00

350.00 4

250.00 4

150.00

¢0-80-0¢0¢

50.00

YRBHBEE AR, KFE:Fk

S ———

GUOLIAN FUTURES

S o B /NP AR AR B RS TR S

)

- €¢-90-€¢0¢
- €¢-¥0-€¢0¢
- €¢-2¢0-€¢0¢
r€c¢-¢l-ceoc
-€¢-0l-¢coe
- €¢-80-¢c0¢
- €¢-90-¢c0¢
r€¢-70-¢¢0¢
- €¢-¢0-¢c0¢
r€c-¢l-1¢0¢
r€c-0L-1¢0¢
-€¢-80-1¢0¢
- €2¢-90-1¢0¢
- €¢-¥0-1¢0¢
r€¢-¢0-1¢0¢
r€¢-¢l-0c0¢
r€¢-01-020¢

104.00
103.50

103.00

102.50

102.00

101.50

101.00

100.50

€¢-80-020¢

100.00

60-90-€¢0¢
60-70-€20¢
60-2¢0-€¢0¢
60-¢l-ceoc
60-01-¢c0¢
60-80-¢¢0¢
60-90-2¢0¢
60-70-2¢0¢
60-¢0-¢¢0¢
60-¢l-1¢0¢
60-01-1¢0¢
60-80-1¢0¢
60-90-1¢0¢
60-70-1¢0¢
60-¢0-1L¢0¢
60-¢1-0¢0¢
60-01-0¢0¢

200.00

150.00

100.00

50.00

0.00 ~

-50.00

60-80-0¢0¢

-100.00 -

WIND, EEXHASEWHERER

AR :



P ZRZE

Sk [ R A 22

RZE

r2.00

1.50

~1.00

+0.50

~0.00

--0.50

1.00

-1.50

1 10-90-020¢

- L0-90-€20¢
I L0-70-€20¢
I 10-20-€20¢
F10-¢l-¢coc
F10-0L-¢c0e
I 10-80-¢¢0¢
I L0-90-¢¢0¢
F L0-¥0-¢20¢
- 10-¢0-2¢c0c
F10-¢l-1¢0c
F10-0L-1¢0¢
I 10-80-1¢0¢
I 10-90-1¢0¢
F L0-¥0-12¢0¢
- 10-¢0-1¢0¢
F10-¢L-020¢
 1L0-0L-020¢
- L0-80-020¢

6.00

5.00+

4.00

3.00 1

2.00

--0.5

I L0-%#0-020¢
- L0-2¢0-020¢
F10-¢l-610¢
F10-0L-610¢
I 10-80-610¢
F 10-90-610¢
F L0-¥0-610¢C
- 10-2¢0-610¢
r10-2¢L-8L0¢

10-01-810¢

1.00+

0.00

r0€-50-€c0cC
F0€-€0-€c0c
F0€-10-€20¢c
F0€-11-¢coc
- 0€-60-¢c0c
r0€-L0-¢coc
F0€-50-¢coc
F0€-€0-ccoc
r0€-10-¢coc
r0€-1l-lcoc
r0€-60-1c0c
F0€-L0-lcoc
F0€-50-1lcoc
r0€-€0-lcoc
F0€-10-lcoc
F0€-11-0c0c
-0€-60-0c0cC
F0€-L0-0c0cC
0€-50-0c0cC
r0€-€0-0c0¢
F0€-10-0c0c
Fo€-11-610¢
r0€-60-6L0¢
r0€-L0-610¢
F0€-50-610¢
F0€-€0-610¢
r0€-10-6L0¢
rog-11-8L0¢
F0€-60-8L0¢C

4.5000

4.0000

3.5000 ~

3.0000

2.5000

2.0000

1.5000

1.0000

0.5000 1

0€-20-810¢2

0.0000

EFE-EFEKZER10E

EFFURWESROE

=10Y-2Y (A

EFFEIFEARRRIE

HER10E

FEREFIg

10EHIERI =R

FRE10Y-EE10Y (A

FRERIE

WIND. EEXHARHZTER

B RIR -

GUOLIAN FUTURES



Bl CONTENTS
Hx

02 mispsxEeEs

GUOLIAN FUTURES




AR T

el
po =)
T
U
<]

4 3 =
2 50- EA7 I HBERK IR R
10000 4400
2.00-
0 ¥ [N T T T T T T T T 4200
1.50 o\ A A A A A A A A A
SRS r CHESRCISITISFASN S A B C AT @
19000 | BV M, & [N g g N & VB, &7, 4000
v Vv 2% Vv y P 0% Vv >
1.00 ,‘
-20000 3800
0.50 \
-30000 3600
0. 00
j -40000 3400
-0.50 B
-50000 3200
-1.00
-60000 3000

-1.50-

— PEEIE=T (BRI EERSRE-IRIN TEAREY) = FiR3004581 (i)

BUEKIE: WIND, EBXRALZHISTRR
15

GUOLIAN FUTURES ‘



il

T
gzl

GUOLIAN FUTURES

=

1,800.00 -

1,600.00

1,400.00

1,200.00

1,000.00

800.00

600.00

400.00

200.00

0.00

LLL

HERATHE (2o

-70.00

- 60.00

-50.00

-40.00

- 30.00

-20.00

-10.00

2022-07 202208 2022-09 2022-10 2022-11 2022-12 2023-01 2023-02 2023-03 2023-04 2023-05 2023-06
B TR/ E AR ATHE W RN E SN RIRE: B St E

-0.00

— RIRBLE E St

BUEKIE: WIND, EBXRALZHISTRR

16

| -



ARG

JEe i PEAT 60 H B 5~ F 1)

BB A L

- 6L-L0-€20C
- 61-90-€20C
- 6L-G0-€20C
- 6L-¥0-€20C
- 6L-€0-€20C
I 6L-c0-€20C
F6L-10-€20C
- 6l-cl-ccoe
F6l-11-ccoc
F6L-0l-ccoc
- 61-60-cc0C
I 61-80-cC0C
- 61l-L0-cc0C
I 61-90-cc0C
- 61-G0-ccoC
I 6L-¥0-ccoc
- 6L-€0-¢c0C
- 6L-c0-ccoe
I 6l-10-ccoc
F6l-cl-lcoc
F6L-1l-1c0c
I 6L-0l-1c0c
- 61-60-1c0C
- 61-80-1c0C
I 61-L0-1C0C
- 61-90-1¢0C
- 6L-G0-1c0C
I 6L-¥0-1c0C
- 61-€0-120C
F6L-c0-Lcoc
F6l-10-1c0C
- 6L-¢cl-0c0c
F6L-11-0c0oc
- 61-01-0c0C

8.0000

6000

7.0000

5000

6.0000

4000

5.0000

4.0000

3000

3.0000

2000

2.0000

1000

1.0000

61-60-0c0C

0.0000

o
F61-L0-€20C

- 61-90-€20C
- 61-50-€20C
- 6l-¥0-€20C
- 61-€0-€20C
- 61-¢0-€20c
r61-10-€20c
r6l-cl-ceoc
r6l-ll-ceoc
F61-0l-ceoc
- 61-60-¢c0c
61-80-¢20C
r61-,0-¢c0c
r61-90-¢c0c
r61-50-¢eoc
r6l-¥0-ccoc
I-61-€0-¢20c
- 61-20-¢20c
r6l-10-¢eoc
F6l-Zl-l2oc
F6lL-Ll-l2oc
r6l-0l-lcoc
r61-60-120C
r61-80-lc0C
F61-,0-120C
r61-90-L20C
r61-50-lc0c
F6l-v0-120C
r6l-€0-lc0c
r6l-¢c0-lcoc
F6l-10-120C
r6l-cl-0coc
r6l-11-0c0c
-61-0l-020C

8.0000

7.0000

6.0000

5.0000

4.0000

3.0000 A

2.0000

1.0000 -{

61-60-020C

0.0000

IPVEINOFEHT ()

1STH 28Th

e AV e - 1S T -28THh

FE T XL 325 4

FE T 065 325 41

AN #zh -tk

BUEKIE: WIND, EBXRALZHISTRR

GUOLIAN FUTURES



HEBE{EIKF

VIR300PE(TTM) fiti i 7K T

_ iF50PE(TTM) {7k -

Y

Ny

- 22¢-90-€20¢
- ¢¢-¥0-€c0C
- ¢¢-20-€20¢
- ¢c-¢l-¢eoe
- ¢c-01-¢eoe
- ¢¢-80-¢c0C
- ¢2-90-¢c0e
- ¢¢-¥0-¢c0c
|- ¢¢-20-¢e0e
F¢c-¢l-leoe
[F¢2-0l-120e
- ¢¢-80-120¢
- ¢2-90-120¢
- ¢¢-¥0-1c0e
- ¢¢-¢0-1c0e
I-¢¢-¢1-0c0e
- ¢¢-01-0c0C
- ¢2-80-020¢
- 2¢2-90-020¢
- ¢¢-¥0-020¢
- ¢¢-20-0c0c
[F¢c-¢l-610¢
F¢c-0L-610¢
- ¢¢-80-6L0¢
- ¢¢-90-6L0¢
- ¢¢-¥0-610¢
- ¢¢-20-6L0¢
[F¢c-cl-8Loc
[F¢c-0L-8L02
- ¢2-80-810¢

10% 531k 50%53H 90% 93 L

i#300PE(TTM)

3]
H

18.0000

17.0000

16.0000 -

15.0000

\ ]

14.0000

13.0000

12.0000

11.0000

¥

v

¥

v

2¢-90-8L0¢

10.0000

16.0000 -

15.0000

14.0000

13.0000 -

12.0000 -

11.0000

10.0000

9.0000

8.0000

[ ¢¢-90-€¢0¢
r<e-¥0-€202
[ ¢c-c0-€e0e
rce-el-ceoe
r¢c¢-0lL-ceoe
¢¢-80-cc0e
[ ¢¢-90-¢e0e
¢¢-v0-ceoe
[¢¢-¢0-ceoe
rce-cl-l1eoe
r¢c-olL-leoe
[ <¢-80-120¢
F¢¢-90-le0c
r¢e¢-v0-leoe
F¢c¢-co-leoe
r¢e-cl-0coe
r¢c¢-0L-0c0c
[ ¢¢-80-0202
[ ¢¢-90-020e
F¢¢-¥0-0202
[ ¢¢-¢0-0c0e
r¢e-el-6L0¢
rce-0L-6L02
F¢¢-80-6L0¢
r¢¢-90-6L0¢C °;
r¢e-¥0-6L02

r¢c-co-6L0¢

r¢e-cl-8Loe

rce-0L-8L02

¢¢-80-8L0C

a
1Y2

=

90%731;

50%%3{i

10%53 L

HESOPE(TTM)

L

¢-90-8L0¢

"1i1E1000PE(TTM) i L KF-

FHiES00PE(TTM)/fiti & 7K 1

| zz-90-€202
- 22-v0-£202
- 2z-20-£202
ez-zL-zzoe
\Nm.o_.mwowﬁ
-2e-80-220egn
-NN.@O.NNONWo
- 2z-v0-22026
-2z-20-zz0e
FeeeL1e0ty
-2z-01- 12024
-2e-80- _Nowm
-22-90- L1202t
- 2z-1v0- 1202
- e2-20-1202y
r2e-21-020edR
-22-01-02023S
I-¢2-80-020C",
- 22-90-020¢2
-2z-v0-0202>
-NN‘NO‘ONONW
Fee-2l-610egy
Fez-0L-61025
L 22-80-6102S
-22-90-6 102y
-2e-v0-6 LocH-
L2z-20-6102
-ez-eL-8lLoe
F2z-0L-81L02
-22-80-810¢2

70.0000 4

60.0000 +

w\“m
o

50.0000 A

40.0000

30.0000

20.0000 ~

W

¥

22-90-8102

10.0000

[¢¢-90-€c0C
[F¢¢-¥0-€20C
[ ¢c-c0-ecoe
[F¢e-cl-ceoe
F¢e-0l-ceoe
[ ¢c-80-ceoe
[ ¢¢-90-ceoc
[F¢¢-¥0-ccoe
[ ¢¢-c0-ceoe
[F¢e-cl-leoe
F¢e-0L-leoe
[F¢c-80-lcoC
[F¢2-90-120¢
[F¢¢-¥0-120e
[F¢c-co-Leoe
[F¢¢-cl-0c0oe
[F¢e-0L-020C
[ ¢¢-80-0c0C
[ ¢¢-90-0c0C
[F¢2¢-¥0-0202
[-¢2¢-20-0202
Fcecl-6L0C
F¢e-oL-6L0C
[F¢2-80-61L0C
[F¢2¢-90-610C
[F¢e10-610C
[F¢2¢-20-6L0C
Fce-cL-8Loe
Fc¢e-oL-8Loc
[F¢c-80-8L0C

50%%3 1 90%53 1k

10%93{xz

HE500PE(TTM)

40.0000

35.0000

30.0000 4

25.0000

20.0000

15.0000 4

22-90-810¢

10.0000

GUOLIAN FUTURES

BUESRIE: WIND, EBHASEHSER



RxT

i

=1
=

R AR (278

16,000.00 - 550,00
-200.00
15,500.00 15000
-100.00
15,000.00
| ’ ” “ ‘ | ~50.00
.I\\|\‘|||| W L ‘ SRR A
14,500.00-“[ ‘ Hllnll ““‘I |’| | “ ! I‘| ||I ‘ ‘ ‘ “II “” " H " ||| 0.00
~-50.00
14,000.00 L -100.00
--150.00
13,500.00 200,00

2022-07-26  2022- 09 26 2022- 11 26 2023- 01 -26  2023- 03 26 2023- 05 26

W R ARERIALUIERL () — BIRRE

GUOLIAN FUTURES

R R (ZT)
,200. 00 - 50. 00
- 40. 00
,ooo.oo—wJ,wm‘\\\)
- 30. 00
800. 00 | L 20. 00
“ ‘ -10. 00
600.00— “
L \| [ \ L | I L \u\“
!“' (i \\l Hu'H\\ WALy
400. 00 --10. 00
L -20. 00
200. 00 |
--30. 00
0.00 T T T T T _40-00
2022-07-26  2022-09-26  2022-11-26  2023-01-26  2023-03-26  2023-05-26
. EUSREUIALVIER () — RIZSRAN
BUBKIE: WIND, EEBHASHEHR
19

\



LB (a7

FERBHFE ST

)

ABCB S EFHTAB (2t

o
12-L0-€20C 3
M
T-L0-€20C &
=207 M
J[AVJ
ST-L0-€20C B
€1-L0-€20¢ NG
e
TT-L0-€20C
o
o
60-L0-€20C 5
0-€20C £
<
"£202 %
ﬂw
€0-L0-€20C H
&
10-£0-€20T <
NcS
+90-£207 u
o
@
£2-90-€20C 2
L
$2-90-€207 =
<
€2-90-€207 3K
JM
H
T T T 7T — T T T 1
288888838888 &
S S o o o S S S o o X
o o = o o o o o o o
BI@R S S 89T D om
g -/ 0-£207
[——
et £207
[———
feelei9=62 07
| 51-20-€202
|—
) € 1-/0-£202
P
= | |-/0-£202
j—
| 60-20-€202 mm
A &
—
j— I_-M
| €0-20-£202 H
| 10-20-€202 Mm
I .
| 62-90-£202
|—
— /2-90-£202
]
| 52-90-£202
| £2-90-£202
|-12-90-€2
——
r T T T m_NHUN_ T T 1
(- o o = o - o o o o
58 8§ 83 & 8 8 & 8
o o o L= ] o o o [ =3 o =
o = | = = o o [= o =
8 ¥ R 8§ § 88 88

A IRE 4]

b e 4

WIND. EEXHARHZTER

*®
e
#®

v1-10-€¢0C
€1-40-€20¢C
¢1-10-€20¢
1-£0-€20¢
01-20-€20¢C

90-£20C
& -90-€20¢

P-€20¢C
#-90-£20¢
80-90-€¢0¢
£0-90-€20¢
mae-90-€¢0¢
» B-90-€¢0¢

RERBEHABERRN

N
I

BREHEHZTESRAN -

N
1.

150. 00

¢0-90-€¢0¢
o o o o o
o o o o o
o =3 <} =3 =3
8 P&
|

)

L

[a's

-

-

-

L

=

<

—

o

-

o



VIR 300547 391 62 A B EE (%)

LSO FE I B BRI FF L (%)

- £2-90-€20¢

- £2-50-€20¢

- LZ-¥0-€20¢

- L2-€0-€20¢

- LZ-20-€20¢

- LZ-10-€20¢

-.Lc-¢l-2eoc

rLc-11-2eoc

-.2-01-¢coc

- L2-60-2c0¢

- LZ-80-¢20¢

80.00

50.00

40.00

30.00

1¢-10-¢c0¢

20.00

- ,Z-90-£¢0¢

- ,Z-90-€20¢

rLZ-¥0-£20¢

F.2-€0-€¢0¢

FLZ-20-£¢0¢

F,c¢-10-€20¢

- /,¢-2l-2eoc

FL2-ll-2¢eoe

r.2-0l1-2¢coc

- LZ-60-2¢20¢

- LZ-80-¢¢0¢

90.00

30.00 +

/2-10-¢e0c

20.00

50%52L  90%53 iz

B 10%5 i

30058 LI RR B/ 56

2

‘25-—-'%

N
1

50%7fL - 90%H 1

10%53fz

[fCE

RE

— HIESORFERAG AL

BUEKIE: WIND, EBXRALZHISTRR

GUOLIAN FUTURES



0
I
=1,
|

"4
NN
Nq
o
-~

HHES00 /8 i #A 5% B AZ F7 Lk (%) TFHIE 1000/ i A 5% a2 776 B (%)
55.00 - 100.00 -
50.00 20.00~
80.00
45.00
70.00 |
40.00
H I I A 60.00
35.00 - A L
| 50.00 - A A 2 A
30.001 v W'
40.00
25.00 - i
30.00 V‘\'r VM' y ! A‘ﬂ'
20~00 T T T T ]k ‘ T T T 20~00 T T T T T T l T ‘ T v
N~ N~ N~ N~ N~ N~ N~ N~ N~ N~ N~ N~ wn n un un un wn wn wn wn
[qV] [qV] [qV] [qV] [qV] [qV] [qV] [qV] [qV] [qV] [qV] [qV] [V} (V] (V] (V] (V] A (o} A A
~ © o S - N - N ™ < N © S — N - I~ o < LA ©
o o o = - o o o o o o — -~ -~ o o o o o o
N N N c{I a a ) ™ ™ ) ™ ) I a a o ) o o ) ™
[aV] [aN] [aV] [aV] [aV] [aV] [aN] [aN] [aN] [aN] [aN] (V] [aV] [aV} [aV} [aV] [aN] Al (oY} (o} (o]
o o o o o o o o o o o o o o o o o o o o o
(V] (V] [qV] (V] (V] (V] (V] [q\V] (V] (V] (V] (V] Al [V} [V} [eV] [eV] A A [V} (V]
. N = A_ o o — RF 1000 SIS A B /IS8 10% 513z
— thiF 500 8 EHAR AR B/IHF0E — 10% D= 50%5I  90%H 1L N "
— S NOL LN QNOLLNMTT
BB : WIND, EBEHISTHITER

GUOLIAN FUTURES

22

\



HAD N &

40.0000
30.0000
20.0000

10.0000

FAESORAR B # A A=

-20.0000
-30.0000
-40.0000 4

-50.0000

-60.0000 -

— IHOOEZE

20.0000

~/

0.0000 AN
2023-0307\/702 061> 2023
-10.0000

IHOTEZE

IHO2EZE

- -IHO3E=E

FHIES00 Bt R I B %A A H 2

0.0000
2023-06-0
-20.0000 ~
-40.0000
-60.0000

-80.0000

-100.0000 /

-120.0000 -

— ICO0EE

GUOLIAN FUTURES

\\/\_-J

T T T A T A\
2023%06-17 2023-06- 2023-07-07 MO{T7

ICO1EE ICO2EE - -ICO3E=E

40.0000

30.0000

20.0000

10.0000

0.0000

FIR300 B B S 43k 2=

/
N

/
~ .

2023

-10.0000 ~

-20.0000

-30.0000 A

-40.0000

-50.0000 -

— IFOOEE

20.0000 ~

0.0000

T
06 028-06-17

1
]
oo /&aﬁ

2923'\- o}-{217

IFO1EE IFO2EZE — -IFO3E=E

FHE1000 R SR Z SR =

A s P
T T T " amm— N
20231 06-17 023-06-27 2023407~ 2023-07-17
-20.0000 -
-40.0000 -
o

-60.0000 - /
A /

-80.0000 -| 7\ ~—
-100.00004 A 7 A -~
-120.0000 -| AN | | B YA |
-140.0000 - NJ
-160.0000 -

— IMOOEE IMOTEZE IMO2EZE - -IMO3EZE

BESEiR: WIND, EBHAEHISIERT

2

3



HAD N &

30.0000

20.0000

10.0000

IF4 &S EEE KT

-10.0000 4

-20.0000

-30.0000 -

2022-08-26

2022-09-26

— IHOOF L EER

40.0000

30.0000

20.0000 -

10.0000

0.0000 4—

X
q

o)
N
-10.0000 ¥

q
q

N
N
-20.0000 &

-30.0000

-40.0000 -

2022-11-26

2022-12-26

10%5532

2023-01-26

2023-02-26

2023-03-26

50%%5 {1

ICH A GG UEZRKT

-
- —

2022-10-26

— ICOOFLEER
GUOLIAN FUTURES

2022-11-26

2022-12-26

«

2023-01-26

10%55\L

mhw"\\lnl M’V\Mﬂn\ﬂ

- =90%7>

2023—02—5

50%%31:1

2023-05-

Mo

2023—06{,

- =90%%u

25.0000 -

ar o

2022-09-26

-10.0000

q
-15.0000
-20.0000

-25.0000

-30.0000 -

— IFOOFLEER

20.0000

15.0000

10.0000

5.0000

THY H & A5 2 30K T

2022-11-26
2022-12-26

10%5312

20.0000 1
15.0000 |
10.0000 4
| . LN

2023-01-26

2023-03-26

50% 5

M4 H A 24 B2 K7

= =90%7 5L

0.0000

-10.0000

-15.0000

-20.0000-

— IMOOFF{LEESR

. v\lI\INVH |

:——’\Ag”) A &

10%53{u

50%53 iz

— =90%i

HUBKIE: WIND, ERRHASTRSRER

24

| -



nfp i £

=

e

1C00/1F00

A

ey,

1

-92-90-€20243
&
| 92-50-62025

(e)]
'
-92-0-£202 |

|mm.mo.mmom._\/Vl_
&

_50)- o~
F9¢-2¢0 mNONmU
N

F9¢-10-€¢0¢

F9¢-¢ F-Nmom\_\/VI_
®
F92-L1-2202eS

1

F9¢-0l-cc0c

F9¢-60-¢c0c

F9¢-80-¢c0¢

1C00/IFO0

1.70 4
1.654
1.60 4

IF00/THO0

1.554
1.50

1.454
1.40 4

9¢-10-2¢20¢

n
M
N

r9¢-90-€20¢

r9¢-50-€20¢

= =90%531u

r9¢-70-€20¢

r9¢-€0-€20c

r9¢-c0-€c0c

50%53 i

F9¢-10-€20¢

F9¢-¢l-2eoe

r9¢-l1-ceoe

10%53 1L

F92¢-01-220e

F92-60-2202

r9¢-80-220¢

IFO0/IHO00

1.56
1.54
1.52+

9¢-10-¢e0e

140

IM00/1C00

F0L-,0-€20¢

i
WIND. EBXHBEETRTTAR

|

- 01-90-€2023

%

90
i

Himk

r0L-50-€20¢

F0L-¥0-€20¢
\_\m
R
I 0L-€0-€20%R
o
N
F0L-20-€20¢

|oruro.mwom
>
=l

&
-0L-21-2208

1

FOL-LL-¢20c
F0L-0L-¢c0

8
Y
~
-01-60-220

=

116
114
112
1.10
1.08
1.06
1.04
1.02

1.00

1C00/IHO0

0 _‘-wo.NNON_

F wm.oo.mmom‘_\lwl_
R
N
F9¢-50-€20O
(o)}
]
F9¢-¥0-€20¢ |

- 92-£0-€202l=
/
&
- wm.mo.mmo%w

[¥p}
1 92-10-£202
-92-21-220e
&

N
-9z-11-2202>

©
L 92-01-2202

r wm.mo.mmomw

[ 9¢-80-¢20

1CO0/IH

2.60 4

9¢-10-2¢20¢

GUOLIAN FUTURES



EHIN &

40 -

304

204

N
o o

'
N
o

LY L NaY s B V-

{0
w
o
|
zUzz~U7

A
o
I

ras)
—%

2022-09-26

o
o
L

100~

-200

-250

-300-

HE LB =

2022-11-26 —? >

2023-01-26

2023-03-26
2023-05-26

—IHO01-IHO0O =——IH02-IH00 IHO3-1HOO

ICEABHNE

—1C01-1C00 —1C02-1C00 1C03-1C00

GUOLIAN FUTURES

-20

-40

P& 4B =

60

40

20

2023-01-26

2022-11-26 -

2022-09-

-60

-80

—|FO1-1FO0 —|F02-1F00 IFO3-1F00

IME A =

-100+

-1204

-140-

-160

-180-
—IM01-IMO0  =—IMO02-IM00 IM03-IM00

BUEKIE: WIND, EBXRALZHISTRR

26

|



Bl CONTENTS
Hx

03 mismsuuEss

GUOLIAN FUTURES




R E
Eizh
b5 W 3h &
30H
60H
FFEPCR
.3 PCR
AERAKREE
1V-HV30

i &£

Cal 1l it K E4T
A

Put 3 KRBT
i

F IRt

MO2308

PRIMTAS  3821.91

2023/8/18

A S LA

14.48%  14.39%
12.67%  13.33%
12.74%  13.65%
74.19%  75.86%
73.50%  66.52%
3.67%  -2.37%
1. 80% 1. 06%
16.64%  —7.34%

GUOLIAN FUTURES

102308
RN

PAEAT B AT
UIRER
0. 09%
~0. 65%
0. 91%
1. 67%
6. 98%
6. 04%
0. 74%

23.98%

3900

3900

5. 67%

10. 14%

6. 98%

33.07%

36. 36%

93. 99%

42, 69%

95. 69%

-0. 05%

3800

I=FAafr —F A

11.86%

17. 00%

7.91%

35.18%

22.53%

89. 23%

38. 16%

95. 00%

B W H
fatx
b5 Wesh &
30H
60H
FF & PCR
B 3EPCR
AUKAE KR E
1V-HV30

i £

Cal i KFFRAT
o

Putipt K&
B

FREUOT RS 6401. 42

2023/8/18
A S8 LA
14.32%  13.75%
14.05%  15.10%
13.61%  14.47%
79.02%  85.32%
107.83%  75.20%
1. 98% 0. 04%
0.27%  -1.35%
7. 58% =0.31%

RN
TAEAT B
P I
0. 57%
~1. 05%
~0. 87%
~6. 30%
32. 63%

1. 94%

1. 62%

7. 88%

6600

6300

I=FE ML E—F T

15. 61%

11. 33%

3. 95%

17. 28%

84. 7%

88. 16%

25. 00%

93. 21%

BESRIE: WIND, EERHASSRISSFR

=0. 11%

64100

15.61%

23. 32%

10. 28%

17. 28%

84. T7%

88. 16%

25. 00%

93.21%

28

| -



R FFEIE A

», o S hJ =N
PIR300E BN H R B AR HE1000F6 B H 2 Fr 6 &
301000 - 4400 - —
- 4200
251000
121000 W A/ 6500
4000
201000 { 101000
| 2800 6000
151000 81000
- 3600 5500
101000 61000
- 3400 £000
41000
51000 - | 3500
21000 4500
1000 T I T T T T [ T T T I T T T I T T T T [ T T T I 3000
Q23X AZ]NLILITNLgdegquggeg
el esf 8 sH SO aEe gl gl rS gl g o B 1000 . . . 4000
NN N AN NN A NEd N EHMN SN SN NSNS NN N NN NN S
NN I N SN IS N IS JE IR~ SRR~ S s B el s s S s ) 2023/5/31 2023/6/15 2023/6/30 2023/7/15
onN O N OO NONO AN NONONONONONOGAN O
B E — HEFeE — FiR3001580 (i) HARZE — HiFCE — FiE1000i588 (%)

GUOLIAN FUTURES RIBSKR: WIND, EBMETIAT 0Q



&

PER300F8 B A A2 B PCRIE

HUTE 2 E

VAN

PCRIES*

F11E 100038 A B A2 B PCRIH

r 8000

- 7500

- 7000

- 6000

- 5500

- 5000

- 4500

- 4000

- 3500

3000

| 6500

2023/7/15

FRiE100053%

2023/6/30

2023/6/15

322 PCR (%, 73H)

160 4

r 4400

140 4

4200

120 1

4000

100 4

- 3800

- 3600

60 —

- 3400

40

3200

2023/5/31

20

3000

120

- 0z/L/€T0t
-S/L/ge0t
- 0z/9/€20t
- §/9/€0T
- Te/s/€e0t
- 9/s/€20t
L TZ/v/€T0t
- 9/v/€e0T
- ze/e/geoe
- L/€/€20T
- 0z/T/eT0t
- S/e/ee0t
- 1Z/1/€20C
- 9/1/€20C
- NN\NH\NSNo/,
- L/TT/te0t ~
- 2z/1T/Te0t e
L o/ttznor
- ez/01/zzoe f
L 8/o1/zzor ¥
L ee/6/zz0t B
- 8/6/te0T

-¥¢/8/te0t

- 6/8/20C

+S2/L/Te0t

300454

S
2

N
2

Vast i)

H1 {IE100048 U HAAN il 32 B PCRIE

VHE300F8 BB FF & B PCRIE

o o o o o o o o o
o o o o o o o o o
o wn o wn o wn (@] wn o
~ (o] o n n < < m m
L I 1 1 1 1 1 1
B o=
N b
N )i
8 S
Q o
(@]
Al
=
i+
o
Q
o
-
o~
o
o~
H
=
i
X
N
3 @
N
o
I
e ]
o
i3
-
ll
wn
~
r T T T T T T T T B
o o o (o] o Q o o o O o
4 O & O N VW 1N ¥ M N
! -
o o o o o o o o
o o o o o o o o
< ] o o] () < o o
< < < (4] oM o o oM
L 1 | | | | | |ON\N\MNON
- S/L/€e0T
L oz/9/cz0t
L s/9/cz07 T
L1z/s/et0t S
™M
- 9/s/€20t %
- Te/v/eToT i
L9/v/ecor 7
- cz/e/eeot
- L/€/€T0T
- 0z/z/eT0t
- S/z/€eot =
- T2/1/€20C H
- 9/1/€20C
FTe/er/ieot g
X
- L/TT/teor <~
- 2z/11/Te0t ey
- L/t/zeoe
- €2/0T/ze0t g
- 8/0T/220T <)
L ge/e/zeor HiE
- 8/6/t20T
- v2/8/tz0t
- 6/8/ce0t
f T T T T T §T/L/TT0T
o o o o o o o
< (o) o [<4] o < (o]
— — -

30

GUOLIAN FUTURES

: WIND. EIBKHALERRSSRR

3
3
HeJs

imk



9000
8000
7000
6000
5000

4000

GUOLIAN FUTURES

5 '|%>

102308 F & 440

mu“il“llmm

340034503500355036003650370037503800385039003950400040504100415042004250430043504400

L Rl RREn s B EHSOR

5000

4500

4000

3500

3000

2500

2000

1500

1000

50

o

0

MO2307HF BB 77

QQ

S O S o
LSS LSS $ S $
FFELSEFTF S F L E S S S 48

mEKFCE

mEHRFCE

HEABKIE: WIND, EREHASTRSRET

31



SRS

40.00%

35.00% -

30.00% -

25.00% -

20.00% -

15.00%

10.00%

5.00% ~

0.00%

I — Y IR 3008 BOPBLE: 3 FAME

5H 30H 60H

B/IVE —0— 10%53{3L
90% 55131 —— 5 KE

GUOLIAN FUTURES

90H
50%551i7
—o— FE

120H

40.00% A
35.00%
30.00%
25.00%
20.00% -
15.00% -
10.00% -

5.00% -

0.00%

I —4EHUE 100038 BOEAB I 3h 2 M

S5H

=2\
90% 531z

30H

60 90 120
—o 0% Roptn 20"
—— SAfE —o— S

HUBKIE: WIND, EREHASTHSRET

32

\ &



&4 S ThZR M h S E oh R

VY ER300%E BUWBL B 3 2 & 55 20.00% HUE 100045 O3Bk ) F & 5 -

30.00% - - 4400
18.00%
25.00% | —— L 6500
% 14.00%—’\
20.00% / ‘—V/ L 6000
12.00%
15.00% |
10.00% - - 5500
10.00% 8.00% -
- 3400 I
. 6.00% -
5.00% | - 3200
4.00% - [
OOO% T T T T I | 1 1 1 1 1 I I | I I | 1 1 1 I 1 I | 3000 2 00% -
N O ANN-HOUAOVOWILMOIMOSOOMOWIMOTOOFToOoMm :
A AN A N —ATA AN A AN d N dN"SNSASANdANSSANSANSSAN
e e s e e N N o I . e 7 B (o I N
NN oo ddaN N SIAHSISANNTO ST SN SO0 0.00% 4000
P NI IS I R R o e i e e S e e i ' ' '
NN ANANANSSSNSdoONONANNONO NS O 2023/5/22 2023/6/6 2023/6/21 2023/7/6
oo oo0ooo NN AN AN AN AN NONOOONONONON
CUToTORSRRRS] T TTT 0T T ST 000SSEIEIY. (i) EHPERSRE
" - Y BRXA — BRI =
NN (=] AN 23
FIRS00IRM (A  —— EHTERSRDHE V30 V60
HV30 e H\/ 60
GUOLIAN FUTURES ¥IESkiE: WIND. ERHIEMSSET 33

\



fa & K shR A BRI

; ] X HIE 100048 BORALT R AT
PIR300F8 BUHB TR
6.00% -
15.00% -
5.00% -
10.00% 4.00% -
3.00% -|
5.00% - 2.00%
1.00% -
0.00% : g )
E' R B zosddsz23e 0.00%
P96 o3 S SS9 s syTon s 2023/5/2 20Q3/6/22
TS S SS SIS s s a8 o X -1.00%
0%EEELR883588888Y8RgEgRRRNEgS
N N AN AN AN —2.00%_
-10.00% - =3:00% -
— IV-HV30——1IV-HV60
-15.00% -
—|V-HV30 - |V-HV60
TIR300F 8 BOPAUE BKE BRRa s = T UE 100048 BUWBUE Tk E Bk Ra 3 2
10.00% - 5500 5.00% 7 6800
- 6600
5.00%
0.00% -
2023 7/21
0.00% . - 6200
858 8 -5.00%
939 Q - 6000
-5.00% [NEAEN S
N 0 N O (=]
o N O o~
IR - 5800
-10.00% -
-10.00% - 5600
- 3500 -15.00% - 5400
-15.00% |
- 5200
-20.00% - 3000 -20.00% - - 5000
— HEFK IV-FHEEFK IV—FR300§55 (BH#) — FEEK IV-FHEBE IV ——FiE10005521 (%)

34
GUOLIAN FUTURES WS WIND, EIEXHALHTETA \,



0 2574

0.35 1

0.3 4

0.25

0.2

0.15

VER3004R B IBIBLB B R IR

0.1 I —

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

4.00%

2.00%

0.00%

P IR3005 B HIA B 3h A W IR 454

— HikE SRR — BN SR

GUOLIAN FUTURES

A D! = W
—— A —— L3

I 88 2=

0.4 4

0.35

0.3 1

0.25 4

0.2 A

0.15

0.1+

0.05

0

4_——’/,/”

o
S
A

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

4.00%

2.00%

0.00%

QO (N N\
S L
A

P P P P O S P O O S SO ®
SEE LTS LLL LSS S
P FFEEE D E A AT A A AR

— ERRESENER — BRI

FRIE 100048 B AL 3h R IR 454

- E— SR

Faz= (GRS
= %% =

BUERIE: WIND, EBXAALTHSAT

H
=

35

\



(=)

)<1¢P

SIRRVIE R ES

PPIR30048 BB FE R H4 HH UE100045 BB fh B2 A B a0
5 -
60 r 6000 v
™\ ~\ /-\ A "\ 6600
sl D S \\/'
40- 5500 2023/9/15 2023/5/30 2023/6/14 23/6/29 2923/ L 6400
-5+
20 6200
- 5000
“ -10 - 6000
0 “ n “l(lh o Arlrlu J -h‘.'_
0% & 3IGEE & SIS SSS S - 5600
O N ~N AN N o O o N N NN 1
q N NN 2201
- 4000
240 - - 5400
-25
5200
€04 - 3500
-30- - 5000
—=0J(IV (0.25Delta) -IV (-0.25Delta) ) /F{EIV=—">FR300$5%8 (748D 3000 (IV (0.25Delta) -IV (-0.25Delta) ) /SF{HIV —— diE1000552 (%)

GUOLIAN FUTURES BIEKIR: WIND. EBXHALTHISEAT 36

\



%5 M A

5T A

A AE B BRIR T AT R, AR I L5 B A HERR PEAN e BEAE A AR f O
k.

W& AR NS, FAR RS IR DR e ik . BT RS EES
I RN 1A TE 3 NIRRT LA DL R oA i, s B B Ok A F) He A5 2 AT
A—HRAANFREE R, RS, RS FrE i I AR E I 6 2
HISL3, AU ERESE . B m) K0 SO AR & S e A BT 51 R BIAE AT
HAB A R A 75T

ARG Fr iR BEBORE b K T R S e i FE BB U B 28 W AE AR T BT U I
AIRER L, B SR AT IE AN .

ARG B BIAGL A . REeBmiFnT, AEMHUGATN NAFREAT R K
SRR AT ISR R SCAR RIS, fEM S A “CEBE AR, I REERA
=] {0 — IR

TR R B R 1R



