% Kﬂ EHL_'E R SR IEMYFTT [2012] 10918
" DAYUE FUTURES

— 2L J
AR

2025-03-03

KA T $ B B . EIRA
Mol B #AIES: F0283029
G MR RAUES: 270010442
BEZR TR 0575-85226759

BEERRN: AR AR 5 &b Ss TN ks, Hrh RS AE BINES B2, AR BT B 5 2 .

RIS NIGHE S IR B B AR & WA TR SR N RO s T4 RS, #5058 e i 1



QP Joue rorunes

CONTENTS _ eGP
A RE
e A TH 2

B | 0



* _Jl‘ElX)umﬁDk\[Hg‘

LR : RERGRT, HRBUETH LB E K SR AT AT . E N SR
GG EP%?%%EE&%@UEEH%D%&*fiptﬁi'i%a {ERE BB PG K 523 A A3 22 1Y) e il
s . SRR RN AE TR R, I B3R SER IR I RN, ARt
NR G s R Wz

2. FEE. BIIR3600 (HBZR) , FHZE668, FHKHATE. WE

3. FEAE: W) S KAEEAEA9. 88 M, b JE43. 39 7, IALLIEAN14. 96%, F=4F [R5, 56 77N,
&) sk 210, 22%. (%2

4. fEm: k200 &k For Hormm b, fmZ

5. ¥ 1FG: F RS, BEmt, R

6. THHA: H 3SR TR SR ROR I WA 1%, B3R R T2 RSN HO A T 5,
(E S R 2 35 7= T A 4 1 ] 56 AT S = B, n b [ P9 SR SRAE R i KRS %2,
PN A R R 5 I 5 A 4ERR X [A] B 35

5 FIM2505:  H N 2940F 3000 [a] 1 .




NGRS I S

1 AT EEEZ N, FRRBRIDE A B R ST R, 58 SRR
Vi85 S A 22 CBLR  m 22 R 2 R — 2489l . BN REFEG RIS, H3EH
A TUHANE A M S S8, i B E P2 KRG AN B A S 3T, 5 3 52 b 32 S R [
FER G BUER TR SE Bl W2

2. B2 BiTr4100, FZE118, FAHATE. WZE

3. FEAE M) R EJEAES01. 42 5,  FJE546. 85 5 IE, LGS, 31%, 4 [EHA555. 74 7,
&) EL o209, T7%. W%

A B IASAE20H & o HoAmim b, wZ

5. ENFFGE: Ehmmd, Bend, wRT

6. TMA: S¢S P s SR MEORTE A S, MR KRS X RANVE AR HCE R 5,
(B B2 PG K 2 35 = A A o R 1) 26 2 B i St s 5 o B R S g g 1 R S MR BUAIL 38 53
FLTHESR, AH8E O K S B s gERE S A A0 ] 7= K S48 7= T3 s i) 55 T S 5 = i

5—A2505: H 42205 4320[X [A] 1k .




j\}fr'fngj—é‘ E:J .

1. F IR X R AA B E v K S U B R R g 5, (HA
XRPBEIME FEE B, MR TR0 BT R, FAEEHO
M EREGEKRAE 2L,

2. T = KNS AR F= WU ) 26 BRI e s B, BNt O KR E R
FEHEEHA, FEEN KRS EFRALE T, SAHEAAERRAL, 52
SRR I B A AS 32 AR N 2L 52 10 AH o i 52

3. [E WA FFEAE D SEAEEAMETUAA S, BMFERE T ERR
(BNl 85 S3E SRAER T R AU, in B 36 GBS B DO R B B4R RE RE
i (i SR A SR o

4. E W) SAHEARE TARAL, BB A& A o S HEE R RS TR, m 3%
RGP X RIS ge e M FE = WA R, SRR G W, S5
FRE e g ERH—PFGl.




SR
1. Bt O R B 2 A TR 2
2. B P ER A NARA 5
3. PR KE X RN AR
AR
1 BN O KRG EE3H FEE
2. LV R St , 35 = Tl B4R 42
G ET T
T3 B R 36 R B ICE R A R DL 36 52 7 G B i 2%
SR FE A R
1. FE RN EF =4S, EEMEAE;  CHMT XD
2. M PR R ORI A 25 R UL H 26 OB 25 RS T it i R AN e




KEF %

1. 26 58k RS ARATY I i i <35 1] P oK 45 T JE 7

2. [l fif K T A T S 2 R P K A T
REH| 7

I ETiel NS Yo (18 GF =2 e RN B bip 1 B AL iiily N R

2. MR [E P K I P I ) S R A T
KNEHATEEE .

11737 58 HE 5 26 K U B R A LA K, 25 57 5 et e 2
RS A

1. BN KT 58 0 KRGS (Riknl g

2. [ KRG CFATRE)




Fon AiRHRLS

QP overutunes
A s e
A =TI Rz m D
2H19H 3679 12. 14 2620 0.1 1059
2H20H 3719 20. 43 2650 0.4 1069
2H21H 3800 18. 21 2660 0 1140
2H24H 3752 10. 09 2620 0 1132
2H25H 3731 6. 42 2580 0 1151
2H26H 3697 3 2560 0.17 1137
2H27H 3722 14. 46 2600 0. 02 1122

2H28H 3716 16. 75 2570 0 1146




H =
g‘; ﬁkuTﬂURES

2H20H
2H21H
2H24H
2H25H
2H26H
2H27H
2H28H

jt%\ *Elf

4%3;525E

3 WAl ﬁl\*g‘/

=

J 0D

2505
4023

4072

4138

4142

4105

4232

4218

2505
3598

3576

3546

3549

3517

3574

3574

2505
2929

2945

2905

2912

2886

2939

2932

2%9 (ﬁd@%) amﬁmm
3660 (£1H) 3600

3015 3900
3023 3940
2998 4000
3000 4000
2985 4000
3019 4100
3006 4100

([Ejj)

3696 (£1H) 3680

3681 () 3630

3628 (3£1H) 3610

3754 (3£7¥E) 3580

3731 (FE) 3600

3732(3£¥) 3600



exe®s g
j(45FD7I‘EI7‘é/j\ T éme
Fn ook in a-en G lanek min

2H18H 39068 (-195) 2000 (-100) 16005 (-349)
2H19H 39068 (0) 1400 (=600 15621 (-384)
2H20H 38028 (-1040) 1100 (-300) 15131 (-490)
2H21H 38028 (0) 800 (-300) 14611 (=520
2H24H 38146 (+118) 800 (0) 14461 (-150)
2H25H 38146 (0) 600 (-200) 14391 (-70)
2H26H 37696 (=450 0 (=600 14241 (=150
2H27H 37696 (0) 0 (0) 14241 (0)

2H28H 37696 (0) 0 (0) 14191 (-50)



SR B i< STV

F A S B E

o 5 ] e T 7 e |7, s S e [ e )



(VAN

N
=

=]

1000
-500
-1000

[=]
=
[Ta]
L |

2000

2Tt K

4

SZ%

o

1

Dl

i)

i [5]

HEJIFEE

/,

1=

}

SR

AN

:‘/

J=

A

=

L]

DAYUE FUTURES
3000

6000
5000
4000
2000
1000

A5 H SR IR T

7

~ AR

L

P
(4

HieHz1reoc
H8y 1141202
HoK 6450202
HiTHdrreoz
HrzHsHrz0z
HizHedrrzoz
H9zH 14202
HsH a1 g0z
HETH0TE20z
HsTH8#ez0z
H1zH94ez0z
Haz €20z
Hel edezoz
Hrl T4£202
H1TH1T 4220z
Hv1H6452202
HizHiezoz
HoeHs#zz0z
Hiege4czoz
H8| Z4czoz
Heg Z1 41202
H6TH0T 1202
HeT841202
H8z 941202
Hoel 41202
Hske4120z
HsH 141202
HoTR 1145020z
H8H 6450202
HatH {0202
Hozs40z0z
HoTe 40202
H9H 1450202
H8y 11456102
Hez[ 8456102
HLzH9t610z
HszH 46102
Hv| e46102
Heg 146102

B B e 7 F ]} e T



P | N
7o AtKHALS
" DAYUE FUTURES

+

[ 7 R

350

300 N

250
200
150 l
]
100 ,l

AN

$00600600060666008606066066868628
S UPPOPPSE O P PP PP P A PP P

e 15020 0 FT21 el 20 et 23 e 20 i 75025

N——————————.
A RIS R

SN E

250000

200000

150000

50000

IR IR R
B T B T~ T~
SO O R

R I . TR
i T b I T T L
AR A P

BHEIE e (B E 24 e 1R B o5

w— R 224



==

EEEHD

0250555442505 369

=

M %=

/.

S

M)

—+-

EFST (MEBHER ) (bR {)

5.

4]

y

#A2505 (020108)<H4E>

=

[==]

e

25054

A TN
=]

=

S

5

MBI DI 24T

& —

ER LY

—=
I\:I \[/:

DAYUE FUTURES
—

P
2

% E 8 E 8 - B
= 8 8 8 § 8 7

ST-SE O
SEE T O

CE-T & OF

g = = = o
HecHorE=coe
He H=2od=szoz
HortH:ioEz=sroe
HerHsodsroe
Hec BHeodscoe
BHsolEzoxzssoz
=T ] = s W= =t
] = ) M= =t
Hoe H=odsesoe
el ] = Wl 0 = =
HerHsodrsroe
Hee BHeodzz oz
BHsolEzoxzssos
] = sl W= = o
HreHorE=teoe
BHizc =010
HeoHsoE=TEOE
HertHsoE=teoe
HortHeo=teoe
o == 0 = =
HeHgHttdEwoe
Hart Heodmos oz
ol = Wl =
HsoEHoodoe oe
Hort BHr oo oe
Hizc BHrofoeos
Vg el = sl = =l
HreHord=aroe
HeHEzodxsroz
BHrtEroxzeros
HetHsodsroe
HroEsodmstoz
HrolEgTodEsro

0z o3

202601

Hif 202412

W EAE (R —]7 =



o e 000000/
I :J%j(—‘,f"‘_?lzli/éﬁ*:z v s
PR BALE T 3R ot TABL T

I i) SOk PIRIES R B ss ETH 5% WIRPEAE  EAFH B
20154 120909 79305 316137 529346 449796 79550 17.69
20164F 120589 79572 350878 575665 479962 95703 19. 94
20174 125272 95703 343822 593679 493684 99995 20. 25
20184 126080 99995 363513 609474 495289 114185 23. 05
20194F 123574 114185 341453 620932 525785 95147 18. 1
20204 129743 95140 369238 630577 532307 98270 18. 46
20214 131472 98270 360461 613196 520618 92578 17.78
20224 136900 92578 378371 638809 538216 100593 18. 69
20234 139517 100593 395911 667033 555963 111070 19. 98
20245 143351 111070 422262 709729 081833 127896 21.98




Fon AiRHRLS /
" DAYUE FUTURES

BN K GHEEF IR cepe ram mw

T
I [1] WORTHARR  JHVIER P & OE (Bt |BIE%t IRER |EAHE S
20154 6827.39 |13052 12367 83900 105952 90230 15722 18. 74
20164F 7598.53  |10722 13595 93489 119211 100153 19058. 2 |18.41
20174 8244.81 |19058. 2  |15282 94125 126183 105207 20976.2 |19. 94
20184 8412. 77 120976.2  |15967 83698 118674 97763.6  |20910.7 |21. 39
20194 9331.73 |20910.7 {18091 98530 135941 113153 22787.7 |20. 14
20204 9882. 5 22787.7 119601 99790 141778 114530 27247.7  123.79
20214 8400 27247.7 116500 96537 135987 111730 20707 18. 53
20224 9933 20707 20280 91080 141847 116570 20277 21. 68
20234 10443 20277 20840 99410 143117 116870 206247 22. 46
20245 9900 26247 20540 97000 143787 117070 20717 22. 82




e
2023/ 245F 5 Bl FR 7 X & FE AR AT E i3S

12H13H 59.5%  52% 60% 4H2IH o5y 20% 28%
12208 699 61% 70% 4H28H 369 30% 40%
12H2TH  78.6%  70% 80% SHSH 479 41% 50%
J10H  92.9%  85% 92% SHIZH g3y 54% 65%
UIITH 97.1%  92% 97% SHIOH 779 70% 80%
LH24H  98.4%  97% 98% SH26H 86y 80% 88%

6HZH 92y 88% 94%

6H9H 96y 92% 98%

6H16H 98y 96% 99%



HIE
agﬁﬁaiﬁ______________________________________________/

20244 & SE [E K S AR A2 K HE R

4H28H  18% 16% 10%

SHSH 259 30% 21% 9% 9% 4%

SHIZH 359 40% 34% 16% 17% 10%

SHI9H 529 61% 49% 26% 31% 21%

SH26H 689 78% 63% 39% 50% 36%

6HZH 789 89% 73% 55% 69% 52%

6HIH  87% 95% 84% 70% 83% 66% 72% 59%
6H16H 939 97% 91% 82% 90% 79% 70% 54%
6H23H 979 99% 95% 90% 95% 87% 67% 51%

6H30H  100% 100% 100% 95% 97% 93% 67% 50%



H fE

20244F & £ [H K 5 A K
6H30H  20% 20% 15% 3% 3% 2% 67% 50%
THTH 349 35% 28% 9% 8% 5% 68% 51%
THI4H 519 51% 44% 18% 17% 12% 68% 55%
TH2IH  g5% 66% 60% 29% 31% 24% 68% 54%
TH28H 779 79% 74% 449% 46% 40% 67% 52%
8HAH  g6% 88% 84% 59% 61% 56% 68% 54%
8HIITH 919 93% 90% 72% 75% 70% 68% 59%
8HI8H 959 95% 95% 81% 84% 80% 68% 59%

8H25H  100% 100% 100% 89% 90% 88% 67% 58%



H fE

20244 i 2 [ K 5 AR K S
THI4H 189 17% 12% 68% 55%
TH2IH 299 31% 24% 6% 54%
TH28H 449 46% 40% 67%  52%
8H4H 599 61% 56% 68%  54%
BHILH 799 75% 70% 68%  59%
8HISH  g81% 84% 80% 6% 59%
8H25H 8oy 90% 88% 6% 4% 4% 67% 58%
IHIH 949 94% 93% 13% 13% 10% 65% 53%

IH8H 979 97% 96% 25% 27% 21% 65% 52%



RN 4
20244F- & 2 [F K 5 A KA ) 33 FE

IH8H o259 27% 21% 65% 52%
IHIGH 449 A7% 37% 6% 4% 3% 64% 52%
9OH22H 659 68% 57% 13% 10% 8% 64% 50%
9OH29H  78% 80% 70% 26% 16% 13% 64% 50%
10A6H  90% 92% 82% 47% 37% 34% 63% 51%
10H13H 959 96% 92% 67% 57% 51% 63% 51%
10H20H 999 100% 98% 81% 72% 67% 63% 51%
L0H27TH  100% 100% 100% 89% 82% 78%

A3H  100% 100% 100% 94% 89% 85%

LTH10H  100% 100% 100% 96% 949% 91%



H fE

2024 /254F & T 74 K S P AR i A

ASH 53y 49% 55%
IA10H 66, 1% 57. 3% 68%
HHITH 73, 8% 65. 4% 75%
113241 83. 3% 75% 85%
L2ATH  90% 83% 90%
12H8H 94, 1% 89. 9% 94%
123158 96. 8% 94. 6% 97%
12H22H 97 8% 97% 98%
12H29H 98, 2% 97. 9% 98. 4%
ILH5H 98, 5% 98. 6% 98. 6%



g.; ﬁkuTﬂURES

2024 /254 JF 2 K SR E|HFE

LASH 0. 2% 0. 6% 0. 4%
LH12H (. 3% 1. 7% 1. 2%
LHI9H 1. 99 4. 7% 4. 2%
LH26H 3. 99 8. 6% 8. 2%
2H2H 8% 14% 13%

2A9H 14. 8% 20. 9% 19%
2A16H 95 5% 29. 4% 2.8%
2H23H  36. 4% 38% 37%



H = /
g‘; ﬁkuTﬂURES

2024/ 255 B P AR 3 K & AR A AR

HAT3H 20, 1% 19% 20%
11TH20H 35, 8% 34% 35%
H2TH 44, 49 44% 43%
12740 53, 8% 53% 52%
L2R1H 64, 7% 63% 62%
12H18H 76, 6% 73% 72%
12H25H g4, 6% 80% 79%
IHTH 92, 7% 90% 89%
IH8H 979 95% 94%

LH15H 93 29 97% 97%



USDAIL4F H B /e ik 75

KaEs MR DR gpmemmmomn ER OO mpmig

({3 E) CrALY)
2024.8 8630 53.2 45.89 18.5 24.25
2024.9 8630 53.2 45. 86 18.5 24.25

2024.10 8630 53.1 45. 82

3

9

O 18.0 24.251.69 0.51
2024.11 8630 51.7 44.01 4.

4

3

3

18.25 24.1 1.69 0.51
18.25 24.1 1.69 0.52
18.20 24.1 1.69 0.52
18.250 24.1 1.69 0.49

2024. 12 8630 51.7 44.01
2025.1 8610 50.7 43. 66
2025.2 8610 50.7 43. 66

O OO N N o1 o1 O



= 35) a2 = el (5158 N i = e [E1 23

<ERKERAEEARR

TF
Ky
i

2000000

2500000

2000000

1500000 K

1000000

S00000

0

2 S S5 BB

-
AR GRS RN N I G

S VAP AP P
o R o R S

s ) () I e— 0] I s 3 2T e 33 T s 21 . e 75 5



Fon AiRHRLS
" DAYUE FUTURES

M OREFEAFLRER Y%, A EAEARAL /N B -
B INGT B il R

800 160

140
120
100

s 3 ] s ] e [E[2) s [ 3 s [ smmmnm 5 [E]75 e 5 [E[) e 2 []7] s 47 7 e 4[] s -] e 4 [E] 25



W ARPATE R, F KR & 517 KSR

N AR AT & A

800

700

600

500

400

300

200

100

0
1A1iH  2FA1iH 3HiH 4FiH sHiH eHiH 7HFiH sFiH 9FAiH 10HiH 11A1H 12A:H
£ [E20 o [E]2] w—E]22

+E23 % [E] 24 e—2- [E]25



W) REFEWAEELERESN, THEM=REEZ.

B AR RS i EHAETE

8000000

2530000
7000000

2050000 6000000

5000000

1550000
4000000

3000000
1050000

2000000

530000 1000000

50000 i &
1B 288 BB 4B sHB o RB sHB 9BE ulE ufA wRE SN G O G S

e 5] o 5 E] 1] e ] e £ e £ 00 w04 B AFEnE o AFEnd o AFEnE o AFEnF o AFEsE



Fon AiRHRLS

‘ DAYUE FUTURES

ESy ISR % AN FIE

019FZARO KT /MM

6000 6000
5500 5500
5000 5000
4500 4500
4000 4000
3500 3500
3000 3000
2500 2500
1A7H 1APH 1RH 1RfHB 1AsH 1AiH 1R

W L) () — D e ST e [ T e R S

AN N

-400

-600

-800

-1000

A TR N [

Tt

30

2019 453 O K E BREEEFE

B 15]F e S8 T e 25 s (O 3 e [ A 2



FEXE RN B REAERE12 H IR /N 3] 9%

o N AR & 2
5] p9 3 A Bl B o 1 R

48000
5000
46000
44000 s
42000
4000 ------------‘-------
40000
38000
3500
36000
34000 -
32000
30000 2500
1A 2B 3B 4B sB 6B 7A A A wA uf 128 1B 2B 3B 18 sE 6B 7E 3B 9B 10E 1B 128

194 204 14 2% 234 - .-y — ] T — 1] e 7] T e ) 9 s 3 37F e 24 F



oxews 0000000000000/
v r e YN FIEI - S X TN = Fi
[ R 4 (S

160
140
120
100
30
60
10 10
5 20

40
33
30
23
20
15

0 0
IR I I I IR R
& %%&%&%&ﬁ R SRR ORI GR R

g £ § & Lo SO A S S\ S SO

e () T e 9] . s 7 7. e 73, s 74 . e 755F s () . s 7] . s ) ). s )3 . s /] . s 755



)

40
35
30
25
20
15

10

H

Fon AiRHRLS

DAYUE FUTURES

N RS EE A

BN RS REL L

nlv%, ARG

A

B NE RS /N E ] 7%

BN EREEIRRA (120K6)

2021-1-1

2021-3-1

2021-5-1

2021-7-1

2021-5-1

2021-11-1

2022-1-1

2022-3-1
2022-5-1
2022-7-1
20228-1
2022-11-1
2023-1-1
2023-3-1
20235-1
2023-7-1
20235-1
2023-11-1

7-49kg

50-89kg == 90-140kg == 140kgls £ (FHM>

2024-1-1

2024-3-1

2024-5-1

0

A N I L A S A RV
USRI AR I I I X Y A
A A A A A A R A

w— 71 F120KG 221 KG e 73TE] IO K G e 24 1 7 (K G e 75 1 I0KG



b
N

)

2000
1500
1000

500

AilkHAES

' DAYUE FUTURES

/b |

A M 5 77 FE AL

. 71 T S ] e 25 5] ] e 235 7 ) 1]
s 34, 57U 2] e 25 7 ] 12

N S A /N T

2000

2500

2000

1500

1000

500

-300

-1000

N B 77 A5 77 A

#4547 49 51

e 215 B F7 ] e 22 5 37 ] e 23F B 3711
. 345 5 57 1] e 255 5 57 1]



3 75

AT ZERE T R T R B R AT o RGBT B B IR A 7 B AL, A2 A
AG T R E DT 7 k05 BRR . B BUE i S il el o MR, WaE. wslH. Hlk,
0E B A A KRR It B IR A F], HASEXN ARSI TEREER S A M fiEo.

AHR T F T R BA O A A R =] R FLB 78 N A TS A H ZORBSEHB I A 20RE,  {HR
ERHH BT AR BT a5 B WA DL BRI e . ATEETE . IR DA S SE R AN VEAT AR A
B S I ORIE . PR BEATART AN A S B i 5 B M DL B R a4 . I 3E . BT
P S SE Bt P2 A AT AR AR, H R B AN DRI e o5 A Bir b Al i o Al i) 43 2 AR FEATART 54
A AR NS AN . AN S A S g 5 N IAS RN A . DLRE A i v . ARk B
U R AR B B I B R A W 3237

AREFWEEUULRERN, UESHE LA, AT 8. S aiFS &
ZEAE AW, PR T B BR 2 5 Atk S W I N SN i ZE A @ U AT TR AR, #EE R
PE A AR H I AEART H5 5% e 3R -5 ORGBR B3 A4 PR A W) S AR S AR 38 T ok



= X GEHNEER: EEF [2012) 10915
VQ‘ XE_EH EZRAAS: 839979

‘ DAYUE FUTURES

THANKS'!

Hihb: WYL XTI X AR AL #8186 5 7/  Hi&: 0575-88333535 E-mail: dygh@dygh. info



