CIRERLEL S

GGGGGGG FUTURES

H 528 #

HEMELEBREX EREFRH

2023412 H24H

G M ERAIES: F03093235
P& B uES: 70017169

TR AZ BBl 5 ks : ARl VFRT [2011] 17735



B8 CONTENTS

H %

01 02

BEROESRER 03 EHENEE 05
03

e AR -

GUOLIAN FUTURES




B8 CONTENTS
H %

01 PBEEROESRSE

GUOLIAN FUTURES




AR I=VSE

LR

FETF
GH
B
ZaIR(E

M
&

S &2 05618 51 ¢

GUOLIAN FUTURES

Hrig

I L

Hh i

5

22/23%Z, [EHEESEE ARG, AE R0 AW A, MiH PR EEE B RO WA BB, X SECT E N RO 6
KE600 M Ao Href B A BE -~ g™, (HE PRV E TR, ENNFREMENERAURKE, 107309277,
BRI BINHRE LT, AR .

B ETUYE SE R A . BB TV LUK, HaihE ] SR BT FORIEE, YRR .

AWMEZ LA E TV EEAF AN89 i, R bbdk /157508, 98 T EEAF42 50, |6 Bk b47 750,

#1278 H, AMEMN & R ES3905K, A RTIR13255K, e @ R RREaEM .
PREDL S AR A RS, 22 H BB BRI AE648070/ M, £ 7)1 & LB 2 4E2327C0/
BC &7~ B P 3E 11 AR 6980 G /I 26 A7, 2R HE AR 7120 0/ . JEURE R R,  BCAT &Nt 1 )3 80 4 0 I 4 4

X @M ESES, EE1AZOPCER R T Hil, 115 OPCEMMEIRLL4ERTE0. 1%, KT 52 —8 im0, 2%, [F LR 7%
%53, 2%, 10 A OPCEM L 20, 1pctZ0. 1%; PCEMTFEFR L M 0%[EI 7% Z2-0. 1%, & TS —Z iy (0%) , SN20204FE4H k& Ik
HAh, A2, 9% —25 TATE2. 6%, XINK T H3g— 1. s ik Bess i -5 T 583 H A B8 1

AR R 7 B b i B | N DRk 1 BN LA ) BE D D> S BN N A S R, EDU NI S, R L ST
VU == 52 M ] AR (R 2 g MR I B in b v L RS B9, iR 28R A, (BRI ES R C R R, BORI A 2 #%
BK, A TEREUIRITIG, BrEdiE e .



B8 CONTENTS
H %

02 #EEsEE

GUOLIAN FUTURES




wEHIMNEIHR

1. 10H)K, | B =20 FEFEA13.35 5 [E L/ 35.96 /50, & EAR/ DI X IR T ik, -
BALBT . I . X, SRR = A e AL M E L, 16150, HEN, [P, mEte
B EAEmRD, THET X

2. EBrFEAHL (1SO) KiE N iH2023/24F (10 H-IREQH ) A ERVEHAL N 45 B i) Ay, [KSk5 4= FE B
PP a) FadskHm. 11 EEREHZERT, ISOMT SRS G 10 335, il F _E—Z= 5 i 1
211750, EP2023FMERIIL T3, SFEMFEEMPEREHEDEK, BERNTERSEEDPLE
KSR, MAEEERIHARHL X, JCHEWM, BIEFIROLE AT RS == RIER D . 1SO%1E2023/244
H}E&éw}‘%f%ﬁﬁimg%mmﬁ, AT L. 74844400, = ERBETE Fr s it v1.802214 0, 518 H A
11.769642.1 ,

GUOLIAN FUTURES



EMINLIHE

3. [ FEHEIL O RS A S LA T K /NETE 2854 A, T RS AE T ME I [A]AH o3 R e ik ?ﬁiﬁ%l
232AVEZEVEZERT R N12 H8H, B EMEZT IR — . FEE H AT KE 9= X FRKEUF, BB ] PLEE H

EZ A AR H A, IRTEZR [ ol B9 B0 18 PR B H D 2= [ 52 o

4, WFREBAAEIE TR, 202311 5 FEHE OOBER . ARbBETER (Bl 17029010 ~ =K/ M) it
[112.98 /50, [FELIEIN6.36 70, 14I§96.07%. Hr1, Hﬁ*ﬁdﬁaﬁﬂﬁmﬁ@(ﬁmm?oz 9011)##119.0/

W, [FLLIE 3. 735, HiE70.78%; HIEHE. ﬁ%*@%ﬁ%*ﬁﬁ’]m%‘ilﬁikm% REPE 2 B L 50% (B
J51702.9012)1k 13.80 /30, [F]LLIEIN2.80/70, HE280%: 41@.%*@&%@[1**43&%@ AR . A

1% 2 e AR (BN -51702.9090)#E 1 0.18 3 i, IEIHﬁTB%O.l?ﬁHEE f#1IE48.57%
20234 1-11H R iHdk OHE OB . AR FETUR R (BUU-5 17029010 F =247 f ) 169.75 51, [A] Lk

69.04 /51, IIE68.55%, A5 S [ & =K.

GUOLIAN FUTURES \



B8 CONTENTS
H %

L ‘l'--u e £4
03 @h%}ﬁé =

GUOLIAN FUTURES




22/231E =

¢
=3
of ]
5
S
it

ERRFE B

T T e EFET e

-_I::-L'-I 3500
) 30000
20000
25,00
15000 20,001
¥
10000 13.40U%
10000
5000
E E E E E o
a LLLE
-a 2 E -:: _;- B A
'h. ) o _\:'r"
P F & & 8 & iy

GUOLIAN FUTURES

700

600

500

400

300

200

100

100

-200

-300

EERPEIL R E R R

2018/2019 20.20 20.21 20-22 2022/2023

HRRiR: W FTER ERAIS R R
9

=



105 L+ R EmE~= 78

PV H AT P2 (Unica) i, EHETI M2 (Unica) #idsEox, 10H B A B EERHX E
VEH E3276.6 75, [FIELIEIN17.64%; 77¥E224.7750, [FIEGIEI021.98%; B E[FHLIEN27.82%, =
1773127 BE) {EH48.12% K H ELLGI = HE, EMHEZ=R1948.19%. 23/24ZF#(E£10H 16 H i g EfbE
SIF R HR5.2509214 10, [ ELIEIN14.47%, 2it7r=HE3486.2/5M, [FLLHEN23.65%, =il LEE252.0814
Th, [FEIECIEIN10%; %) {8 FH49.44%10 H e EL = hE,  EvEZR[RIv45.63%. .

HEAERNETE

— A2 HE:Ef:HEE0:/10000 — R T R R E5:/10000
70,000.00 4,500.00
4,000.00
60,000.00
o 3,500.00
50,000.00
3,000.00
40,000.00 250000
30,000.00 2,000.00
1,500.00
20,000.00
1,000.00
10,000.00
500.00
0.00 0.00
2018-04-16 2019-04-16 2020-04-16 2021-04-16 2022-04-16 2023-04-16

ERE: W P ERSR SR
GUOLIAN FUTURES R 10



108 E¥ABEAE-EFE&TEA
B H AT 2 (Unica) #dlaias, EHEAT IS (Unica) #iiEExR, 10H L H B X &
MHRE3276.6 77, [FILEIEHN17.64%; F=FE224.7 50, [FILEHEH021.98%; LB =&AL N27.82%, &
17.731¢H . BE] A5 HA8.12% M H e LL gl = bl , EMEZERIN48.19%. 23/24EZ=# 210 H 16 H L pa g 00
RIH M RE5.2599214 M, [FELIEIN14.47%, FHit/~HE3486.2/50, [HEIEN23.65%, =it~ LEE252.0814
T+, [FEILEHEHN10%; #E) f# FH49.44% 00 H BE LL B =8, L EZRFIHN45.63%.

A PR

—0—2018/19 —@—2019/20 —@=—2020/21 2021/22 2022/23 —@=—2023/24

4500
4000
3500
3000
2500
2000
1500
1000 ~

500 =

0 5 10 15 20 25
KRR WMk RN ERMAGER~ RN

11

GUOLIAN FUTURES \.



O P fe HA L O AR

Williams & AR &3 B, Williams kAR Ex, 211 H28H 4, Evs OEpE s R eEnN
1271 . 36 DSR2 B ERE N638.49 i, 7E YR OB ES, SRR (VHP) HisA

623.27 /5. RIEWilliams KA 5 s, RIS DR &b EiE8525.95 i, THA 90 TSR H D&
WEHE979.96 7,

Vs A EH O

2019 m2020 2021 2022 m2023

H

5H 64 7 8H 9H 10H 11H 12H

450
400
350

300

1

25

o

20

o

15

o

10

o

5

o

H H

2H 3A 4
HEKiR: N REG ERAERERELE

GUOLIAN FUTURES R 12



GUOLIAN FUTURES

) =nxepes

J B : 23/2445R(kdkerars

&5 & &35 -5 48 v AL

—e—fEFEE AEELSE  —e— B AEEL =S
FO.00%s

65.00%%
S50.00%a
55.00%%

50.00%a

45 0026
A0 008
25.00%%

30.00%5

B&H T HREEAE - BT X A

3062 3135 3208 3281 3353 3426 3499
5.5 3119 3193 3267 3341 3416 3490 3564
5.6 3175 3251 3326 3402 3478 3553 3629
5.7 3232 3309 3386 3463 3540 3617 3694
5.8 3289 3367 3445 3524 3602 3680 3758
5.9 3345 3425 3505 3584 3664 3744 3823

6 3402 3483 3564 3645 3726 3807 3888



UUUUUUUUUUUUUU

4 B : I ESTRGiRH

R R B, AWEZEE N =897 /i, [FELig/55.67 /i, #2023 9H K, FH R i E R
853 /7, [FILkhyg/ D145, B 95.1%, [FLIntR4.40EH 0 A, HrhoH 4 E B A 445 kE44 )7 mi,
[E] L/ 35 i, 22/23VEZ 4k i TV FEAE44 T3,  [A) EL /45 i,

EHEBEAERTTHEE EEPREARRTERE

7023 — 2019 2020 —_—2021 —_—2022

2023 —2019 —2020 2021 —2022

1200

1000
1000

800
800

600
600
400 400
200 200
0 0

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

10 11 12 1 2 3 - 5 6 7 8 9

KRR Mk ERKAASERTRELR



UUUUUUUUUUUUU

4 BA : FERE~ EFEDBIREAL

R A B PR RO, AVEZEE N A =897 Sy, A LLig/D55.67 i, #HE2023F9H K, 4 E B4
B WESS3 I, [FELIR/D14 M Btk %95.1%, [ELbinta.440 5 4 A, HoAo H 4 B H 44 b
AL, [ LG/ D35 g, 22/23WEZE S5 TV FEAF44 T,  [6] EL iR/ 45 5 i,

EEBEAEZRTHER S BTV ER

120 700

600
100

500
80
400

60
300
0. 200

20 100

10 11 12 1 2 3 - 5 6 7 8 9

HiEkiR: WK EBRRISRT AL



8,500 -

7,500

6,500 |

5,500

4,500

3,500

2,500

GUOLIAN FUTURES

FIE—RREE

2 7 EE A P bk 1 BAS AT

— EHE AL T EHEN — EE S T e EH A — EH AT EEEN — — EHsH T FEEN

14/12
15/12
16/12
17/12
18/12
19/12
20/12
21/12
22/12

WEKRIE: WK FER ERASERTEELE
16

A



11Bi#EO44 A B KiER D

IR B A EGE BN, P EECEEE Bon 1L H b E B D abEA4 g, [ L ig/b29 5, 20234 1-11 H HE B it
O pE348 M, [6] L/ 127 i,

. pridmh=

2018 w2019 m2020 w2021 m2022 w2023
500000
WAEskRiR: WMEK FIEM EBRASER~REE

400000 i
300000
200000
100000 I I
0 - | I
28 48 sB 6B 88
17

98 10E
GUOLIAN FUTURES ‘

1000000

900000

800000

700000

600000 ]




#ibE12H22H, AFEM R =33905k, A ARUFiik13255

BB R AR

—cE

BHMIR =it

100,000.00

90,000.00

80,000.00

70,000.00

60,000.00

50,000.00

40,000.00

30,000.00

20,000.00

10,000.00

0.00
2016-01-04 2017-01-04 2018-01-04 2019-01-04 2020-01-04 2021-01-04 2022-01-04 2023-01-04

KRR WMk RN ERMAGER~ RN
18

GUOLIAN FUTURES ‘



RS LIE S TR

FPEAE I R MR, 5 9 32 ] T A BRJNTE B, ARG 5 2 Ab TR TR B3 9t R s IFr B, Tt
AR A I DAV 9 R e IR R . WIEERE BRI, ARSI

2017/2018 | 2018/2019 | 2019/2020 | 2020/2021 2021/2022 2022/2023 2023/2024

BTV E

p= 58 45 35 57 105 89 44
=B 1032 1076 1042 1067 956 897 970
il 243 324 375 633 534 389 404

ﬁ;ﬂﬂ%mﬁ 210 100 100 85 80 112 120

=8:id 453 424 475 718 614 501 524
HO 20 20 16 16 14 16 16
HE 1500 1530 1480 1550 1450 1500 1500

EAaFERK 1520 1550 1496 1566 1464 1516 1516

%m%*%i -35 -50 21 219 106 -118 -22

WA i 0 0 0 0 0 60 40

?E*E MK FE EFAHASE R el
&P

19
GUOLIAN FUTURES

A



i WA

%% W
AR A EIRIET A TFROR, JRA R (5 B M 0 2 M A AT
fi .

W RN BRI, AR O PR SR E KR . i T alkS S
RN TS0 S N UL R A LA L B e M sk, i B IR B R A (1 HoA A5 8 AT
A—BEAARBER, RIBKRESER, A HrE 0= AMUER EIBH 5 2 =]
5Ly, PUAGIEEZS . B m) S TT RO A AR & B e A BT 51 R RIAE AT
L% B8] AR AN 5T

AR T AL BORE oA R A 2 e e FE BRI 5 2w A A T Pk B 1 AT
Fllr, WTRERHME, R TRATIE A

ARG BB E IR L A . REHmEVEal, AR DN AAFREATEATIE
AR R AT WEMEFE ARSI, TEWSIE BB A", JFRE
H w1 — VIR o

TR NS BEFEE




