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qu’

H=5) F, HTFENLKREZE 31.61% HIEHLZE1.51,

®1: HEFETFETAGFHBER

\
5
H

1
5
10
15
20
25
30

N

5
H

1

10
15
20
25
30

-31.68%

-1.78%
3.60%
-4.97%
-3.48%
1.11%
6.41%

HERI: FIEERAE

20

-9.58%
7.73%

17.33%
19.59%
20.62%
16.50%
18.40%

40

4.32%
18.43%
8.98%
20.57%
22.66%
20.14%
19.20%

®12: HEFFETAGB LR

-1.76
-0.10
0.19
-0.27
-0.18
0.06
0.41

HERI: FIERAHE

20

-0.50
0.39
0.82
1.02
1.16
0.91
1.1

40

0.23
0.92
0.42
1.05
1.16
1.09
1.02

60

15.59%
23.87%
19.29%
24.42%
28.15%
27.07%
22.81%

60

0.85
1.12
0.91
1.25
1.49
1.57
1.10

(1+

=— +1

CRORENELAAE s IR R SRR T R MR LR IR 11, 3K 12 Pos, &S84 (R=120,

80

15.39%
24.57%
21.37%
23.42%
28.12%
25.50%
21.82%

80

0.84
1.24
1.07
1.14
1.64
1.31
1.13

100

16.61%
27.15%
29.74%
21.32%
23.31%
30.79%
24.89%

100

0.91
1.35
1.51

1.30
1.54
1.24

-1

120

22.87%
31.61%
27.45%
24.08%
27.27%
25.06%
24.37%

120

1.23
1.51
1.36
1.16
1.55
1.17
1.25

140

20.78%
26.43%
23.22%
24.91%
25.55%
27.96%
19.58%

140

1.12
1.24
1.13
1.15
1.29
1.48
0.93

160

21.73%
24.81%
23.45%
24.06%
20.12%
21.90%
19.08%
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1.20
1.23
1.16
1.15
1.04
1.24
0.89

180

14.57%
14.84%
11.62%
19.15%
12.85%
22.17%
15.39%

180

0.81
0.75
0.59
0.92
0.71
1.21
0.75

200

10.71%
15.55%
14.75%
13.27%
16.61%
15.00%
14.08%

200

0.59
0.77
0.73
0.63
0.86
0.79
0.69
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Nk 13, £ 14 i, mISEH (R=60, H=20) F, HFFEMLKER 12.90% HEHFK0.81,

®13: RHETFETHAFUNEE

X 10 20 30 40 50 60 70 80 920 100
1 -0.58% 1.71% 0.53% 2.53% 5.32% 6.20% 8.17% 7.59% 6.13% 6.44%
5 3.93% 7.71% 4.39% 6.15% 7.13% 8.87% 10.00% 9.14% 7.33% 7.19%
10 -3.55% 0.50% -1.02% 0.52% -0.30% 3.30% 4.41% 4.77% 4.41% 4.66%
15 3.31% 5.02% 1.95% 1.53% 5.32% 8.89% 7.83% 7.08% 6.24% 5.44%
20 6.58% 12.86% 9.90% 8.63% 10.68% 12.90% 10.92% 10.52% 9.07% 10.44%
25 4.42% 5.27% 1.77% 0.47% 3.50% 5.71% 6.17% 3.68% 3.08% 3.44%
30 1.00% -0.49% -1.98% -1.05% 2.32% 4.63% 2.35% 2.54% 4.19% 3.38%
HERI: FIEERAE
®14: RHMEFESHAEELLR
X 10 20 30 40 50 60 70 80 920 100
1 -0.04 0.12 0.04 0.19 0.42 0.49 0.66 0.61 0.50 0.52
5 0.25 0.49 0.28 0.39 0.46 0.58 0.65 0.60 0.48 0.47
10 -0.25 0.03 -0.07 0.03 -0.02 0.23 0.31 0.33 0.31 0.33
15 0.23 0.34 0.13 0.10 0.35 0.59 0.52 0.47 0.42 0.37
20 0.42 0.83 0.61 0.53 0.66 0.81 0.68 0.69 0.60 0.68
25 0.29 0.32 0.11 0.03 0.22 0.35 0.38 0.22 0.19 0.21
30 0.08 -0.04 -0.14 -0.07 0.17 0.31 0.16 0.17 0.31 0.27
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®15: HREHNEFRFSSHEFURER

R
\ 20 40 60 80 100 120 140 160 180

1 0.27% 2.16% -0.55% -0.98% -1.37% 1.47% 2.53% 2.12% 1.59%
5 -2.05% -1.40% -3.67% -2.31% -3.18% 0.86% 1.11% 2.61% 0.82%
10 -0.32% -3.67% -1.62% -0.70% -1.89% 1.13% 2.84% 2.70% -0.34%
15 -0.95% -1.55% 0.86% 1.53% 0.54% 1.01% 3.62% -0.19% -4.11%
20 -4.80% 0.58% 2.74% 2.50% 4.40% 2.84% 5.51% 2.56% -0.87%
25 -717% -2.27% 0.18% -0.75% -2.44% -0.60% 0.24% -1.10% -2.97%
30 -3.82% -3.91% 0.70% -0.45% 2.75% 2.84% 3.67% 1.47% -2.06%

HERI: FIEERAE

®16: HREHNERFSTHRELER

R
\ 20 40 60 80 100 120 140 160 180

1 0.02 0.12 -0.03 -0.06 -0.08 0.09 0.16 0.13 0.10
5 -0.10 -0.07 -0.19 -0.12 -0.16 0.04 0.06 0.14 0.04
10 -0.02 -0.20 -0.08 -0.04 -0.10 0.06 0.16 0.15 -0.02
15 -0.05 -0.09 0.05 0.08 0.03 0.06 0.20 -0.01 -0.23
20 -0.28 0.03 0.14 0.14 0.23 0.15 0.31 0.15 -0.05
25 -0.45 -0.13 0.01 -0.05 -0.14 -0.04 0.02 -0.07 -0.21
30 -0.20 -0.20 0.04 -0.02 0.14 0.15 0.20 0.08 -0.10
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Ho £ R AL SHAHERSERE, 2REOMRZSHARERTT 2. 52 TEIRRE R M E R
F£17. £ 18 PR, ®mILSHA (R=20, H=10) T, ETHFEILIEEK 10. 71%, HEELZ 0.76.

®17: ERAYWARFESZHEFH R

R
\ 20 40 50 60 70 80 920 100 120 140

1 4.55% 4.63% 0.36% 6.92% 0.47% 0.79% -3.00% 5.22% -1.42% -0.37%
5 10.05% 5.30% 3.71% 6.98% 0.52% 2.28% -4.40% 3.71% 1.49% -1.92%
10 10.71% -1.19% 0.97% 3.27% 0.83% -0.97% -6.48% 8.32% 3.20% -0.78%
15 6.09% 2.75% 3.75% 2.75% 1.55% 1.29% -2.51% 2.37% -4.77% -5.24%
20 5.22% 1.45% -0.16% 6.60% 2.80% -3.96% -2.70% 1.94% 0.66% -4.74%
25 6.07% 4.51% 9.01% 8.96% 3.29% 6.68% 4.47% 6.15% 3.84% -2.63%
30 8.94% 5.32% -2.21% 1.39% 2.70% -0.48% -3.12% 2.15% -4.73% -1.78%

HERI: FIEERAE

®18: ERANAFSTHAELLER

R
\ 20 40 50 60 70 80 920 100 120 140

1 0.34 0.34 0.03 0.48 0.03 0.06 -0.23 0.39 -0.11 -0.03

5 0.72 0.35 0.26 0.48 0.04 0.15 -0.29 0.25 0.09 -0.13
10 0.76 -0.07 0.07 0.22 0.06 -0.06 -0.41 0.51 0.20 -0.05
15 0.46 0.21 0.29 0.21 0.12 0.10 -0.19 0.18 -0.34 -0.41
20 0.35 0.09 -0.01 0.46 0.19 -0.28 -0.17 0.13 0.04 -0.32
25 0.42 0.36 0.73 0.62 0.20 0.57 0.33 047 0.23 -0.21
30 0.60 0.39 -0.18 0.12 0.20 -0.03 -0.21 0.15 -0.32 -0.13
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i B PRl TR A i AR AN A R 3R 19 3 20 P, S84 (R=20, H=20) F, PBIF4Efbifats 18. 68%, R LL

% 1. 26,

®19: REETETAGFHBmEE

R
20
\

1 3.23%
5 9.04%
10 14.59%
15 10.82%
20 18.68%
25 11.77%
30 6.30%

40

10.08%
6.87%
3.70%
4.58%
11.71%
11.76%
4.36%

HERI: FIEERAHE

60

7.86%
9.61%
4.42%
6.02%
9.14%
9.21%
1.93%

®20: REETETHAARLILR

R
20
\

1 0.22

5 0.57
10 0.91
15 0.84
20 1.26
25 0.89
30 0.47

40

0.69
0.46
0.26
0.36
0.79
0.83
0.28

HERI: FIERAHE

60

0.57
0.65
0.30
0.48
0.65
0.65
0.12

80

7.50%
8.64%
9.12%
5.92%
9.92%
6.78%
10.41%

80

0.53
0.54
0.59
0.40
0.67
0.48
0.66

100 120
7.90% 7.03%
7.65% 6.32%
10.71% 11.54%
8.35% 8.58%
7.89% 12.35%
747% 10.37%
6.08% 5.59%

100 120

0.56 0.50

0.51 0.41

0.74 0.81

0.60 0.67

0.52 0.83

0.50 0.76

0.42 0.37

140

9.80%
8.71%
10.99%
7.33%
11.54%
12.64%
7.04%

140

0.71
0.60
0.77
0.54
0.76
0.96
043

160

12.66%
11.66%
15.03%
9.23%

12.46%
14.67%
13.20%

160

0.94
0.84
1.04
0.68
0.87
1.12
0.83

180

9.54%
8.77%
9.94%
6.99%
11.05%
12.46%
10.67%

180

0.68
0.61
0.67
0.52
0.76
0.86
0.67

200

11.07%
11.61%
9.06%
4.44%
13.82%
11.77%
10.79%

200

0.79
0.78
0.62
0.30
0.91
0.80
0.71
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A R E W R IE 21, R 22 i, BIESEAH (R=40, H=1) T, HETHEIILZEZE 7. 45%, B HE 0.52,

®21: HEEURRFISTHRFURER

R
\ 5 10 15 20 25 30 35 40 45 50

1 2.98% -4.54% -2.71% -0.02% 0.97% 2.63% 5.24% 7.45% 2.67% 1.97%

5 -6.14% -8.00% 1.56% -3.05% -4.14% 0.33% 0.87% 4.42% -1.34% 2.20%
10 -8.34% -3.03% -4.39% -6.99% -2.23% -1.36% 0.25% 1.84% -0.39% -1.27%
15 -2.55% 1.31% 4.33% 6.07% 6.81% 1.58% 3.48% 4.12% 7.24% 5.70%
20 -4.82% -0.28% -2.20% -4.03% -4.45% -2.61% -1.34% -0.75% -2.43% -1.67%
25 -0.50% 6.07% 3.36% 0.08% 1.17% 4.30% 2.44% 2.82% 4.80% 6.74%
30 2.65% 4.16% -6.62% -6.43% -3.90% -0.49% 0.33% 1.66% 1.17% -2.70%

HERI: FIEERAHE

®22: HEEURRFESTHRE LR

R
\ 5 10 15 20 25 30 35 40 45 50

1 0.23 -0.34 -0.20 0.00 0.07 0.19 0.38 0.52 0.19 0.14
5 -0.43 -0.56 0.12 -0.19 -0.27 0.02 0.06 0.29 -0.09 0.14
10 -0.59 -0.22 -0.33 -0.46 -0.17 -0.09 0.02 0.11 -0.02 -0.08
15 -0.17 0.09 0.29 0.35 0.46 0.11 0.21 0.24 0.43 0.38
20 -0.31 -0.02 -0.14 -0.25 -0.30 -0.16 -0.09 -0.05 -0.16 -0.10
25 -0.04 0.43 0.25 0.01 0.08 0.28 0.18 0.19 0.32 0.44
30 0.16 0.26 -0.50 -0.42 -0.25 -0.03 0.02 0.09 0.06 -0.16
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BSEBRE— T




o i 152 301 B .
CHINA FUTURES

E 24: HETURRFEZHARER (RRSH)

I 7 52 [Fl ] e 225 1

[N
o

=

-

-0.2

=
[N)

BT

1 025
0.8 03
0.6 035
0.4 04
0.2 045

0 05
2014/1/2 2015/1/2 2016/1/2 2017/1/2 2018/1/2 2019/1/2 2020/1/2 2021/1/2 2022/1/2 2023/1/2

E25: FETUEETHEFER (RASKD

3
— group_l

25
—_— group_z
— orOUP_3

2

— orou p_4

— orou p_s

1.5

0.5

0
2014/1/3 2015/1/3 2016/1/3 2017/1/3 2018/1/3 2019/1/3 2020/1/3 2021/1/3 2022/1/3 2023/1/3

BSEBRE— T




£ B 6 .
CHINA FUTURES

M. B4

ARICNABRE . BN G RS TR EE R e, WAt REEE. BR AL RE. e
AR 8 KA1 AT _EREAT 70 AL 800 20 A 6 S D AT R, RHE S A A L R AR e A S
BT MRS 2R, AR EA FEIGEE . EAF RS, 8RS T B S5

R Bl R S22 T s E N 7R IEE, RS2 S UG FIE R mIA 30%0A b, FEER 1.5 L
By HRE TGRS H AT LT 5%LL EREAIEE R, (HIE B2 SRR RO T CREBTBGE R #F
BERNFE) JiLEHEK.

Ja Bk, BATRAE R T s B I S RO EA G 7, 1208 GRS i U R B (=) ) o Barra
DAL PR (K ) R HEREAT IR 0 2 SR IR (K 2B A T AL 5 A 3

BSEBRE— T




vh 5 B £ 101 5%

CHINA FUTURES

SR TIEAN - BUERMR

B Z &A1

FAE BRI &R

ERT P K P oL Z56131 5 A RELE 40P 02748, 304

w36 023-86769605

&5 N8

Hib: FE (L#H) 80T SRR XHESE4905, #51KkiH 158958408118 T,
w36 021-58301589

Fda e

ke @R T KRR KE1505 ¥ 15 HAE S 61, 613F

w36 : 0531-85180636

#Hb N9

bt KV EE RSB RT LA RN2FIRITER P SC0E2127, 2128
w36 : 0731-82681681

Xi#E 5N 8

sopb: KETF VT O RAREIE1295 Kk B R4 ek F AR K &R 5 KB 29015 4 I
w36 0411-84806336

oo 4

Hohb: AT A RIE69F AR KJE2205. 2211, 19105, Ak %1306. 1506, 1806
V-4

w36 0371-65612397

AL 8

sopb: BT MEEEADR20-11FITT—E2 22, 20-1-1251H % = &
w36 0316-2326908

EIHF)

Hodb: FITARE KRG REfFARE LG FLAKRENI

w,3%: 0755-33378759

M 5 F)

Hehb: F A N T R AR BRI AR 317028

w,3%: 0571-87380613

TR

oy e ML T RN K A2 #1805 B FRd gk b OF 21809 F

w36 : 0574-89071681

BN E

Hohb: B % %A KA 385 AR ULE IR K+ LE1905. 1906, 1907F
w36 029-85725585

ERBIH NS

Hohb: FRT AL E AL ATE AT 754395 b B A ax LK) % 31E19-1/25

w,3%: 023-67380500

LEBREYNE

sak: PE (L&) 80T 5K KiER &% 528 F 2202 F

w35 : 021-68597013

LRI P A

ok AT KE R AFEALSE 62 5 ) B KB ik 1801, 1802, 1803 &

w,3%: 028-62818710

FRHNE

pk: FRT P X P L% 107 5 Lok KAEF AL LB 11-A4-A6

w,3%: 023-61361140

Hdond

seyb: B HE o T AL RIEEKE 77 5 FIRERS S 10 & 1002 5

W.3%: 0898-68538536

LR AT AL R A E L3R

sehb: bR AR E ST K H 6 5 A 4 KA 207 F

w,3%: 010-85282866

LHHNE

Hodk: ST d BT S R A5 Kl 998 5 4P & T3 A#A M 4801A
F., 4802 F

w,3%: 0791-82082701

JM R R P 3 3R

ok )T ARS R AR RGP % 410 55 16 /& B % 1605C, 16058, 1606 5
w,3%: 020-28325286

FME L3R

Hohb: AREEFMT AL REIAKE AR FMNE T &% A2 33k 9 1 1203
=

w36 : 0596-6161601

e T

Hohb: ZBCH SIET @ K B 9% 130 57 %% C X 6 1 1903, 1904, 1905
z

w,3%: 0551-2889767

BRI E IR

Hoik: EHTRICREA L5 2899 F 5 11 1601 F

w,3%: 021-64040178

HH N4

seak: KR TLR KA B 193 54 £IRA B FHH4/F T 36 & 3601 5 02-03
z

3% : 027-59909521

BSEBRE— T




£ B 6 .
CHINA FUTURES

BRL A8 R E T k3

Hopk: @R A 2 FROERE 11 E D1, D2 & Hohk: ALFH KL 8 5 17 tg— & A13 7]

w,3%: 025-86951881 w.3%: 010-85951101

A IR 35 F b AN E 3

oyt ALFTFHRRE T XA @K 659 & 912 doak: AAFEARNT SR TRAERKSL 705 (RIZED
w,3%: 010-82129971 KRB AeA) 48% « &IE % 18 & 01 B 4 A0

KB L w.i%: 0591-83625596

sodk: WA KRR R K 6% 103 S IREE R 470 A E 902 F HRHF (ER) ATRAF

#.3%: 0351-8366898 Hodb: FRT AP X P b =55 131 5 A REE 4P S 2603 E
FMSAE w.i%: 023-86769662

ohk: M A RTR#IEKEH 100 55 /) & & KA B & 1406
W% 020-22922102

E£FY

AREAZNBEA & EAMRBTFELEETEREALE) AT S5
HRR N K E S5 EETER TEHM B T RARE TR R
MR E BN, HEEFNMTS T HERT TN EES AN E R
N =GR e B AR ORI, BEMERTFAFFETAERE NG, +
8 EEBHA BT B AR AT B S AR R & B9 AT A TR IT AL Y 5 B
EP, AHEREAREALEHNEMRREESFEEZIARIMEE TR

AMEXTANEWET RV E, WHEZET 2 HRZ A TEANE
BT T A E R RRE. ARARE. SRFRNEFERME, RERA
FLRRECKTNTERTIBE, TR ZEFMETEA, HEX
BRI

BSEBRE— T




‘FP%@E&EHﬁ

CHINA FUTURES et TIZFRA - B U T AR

FREREA R AMETRT AR ERE, TEE, HIRERTEM
TARMEAT AR B R VAR AL, AR S B AR E & AT Z B B A BT
AR A U BT REAR 48 K Bl JB 4 A B AR O R A B A e IR R T 1F
E 2

AREXTHNEAFERERRTH . AEKEAFHIFT, EFAAMN
MM ASRUETH X AREHATHR. ZFFTL, wFIIA.
BRE, FERAEAN “PEEHEAR , EARNARSHTEME
B R TARIREREHERNAEMIA . SAREIZENHE
rrek., BR. G FARRELXTHEHRIT 2 N A
A, HHE LK

2 BH%—%IR%E: 400-8877-780

M Ak: www. cfc108. com

BSEBRE— T



http://www.cfc108.com

	四、总结

