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ZHONGTAI FUTURES
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1. BREHELEELY

B PRAUNAREXDHH, AHEHELELSY. PNEHLA/UARTH &
(detffe. &%) RewkitF (WRE. fAR) AFRGELRR KN
] L EN AR RAT R B &2, B TN ELHRARR KR E, I
WEHBEEREXDH B, BENANEHRELITLAAGITE. BXE
ATBAEELELY, REAKBFREMN,

B AR RARRAGFRTFIIN, THERR L EELA4. BT
ENEHRRERL ZFFCZ A FRAE, PE - RTERKNY
SRR ZEINEGY, X—HBELCERRANELH A XS
CEENEAPRG L) EANEL AW ettt £7) 540E%%,
BP ey 3% A B s AP R R B B 69 £ 77 S A8 R, A R —ANEL S
2y, BAMBIT ) R4 EY, A TRTH ARKG ) 4K Lo
T HTHA T A Y BRI R o

2, PRENEGLAHARZTARL

B BWEINESELAFERETRAE., TR RGN AITAH, BihEk
A= BRI EN & T AT AT — 5 & 89 58 & A= AR
B, BT —BRERAETZSH G0N KB TR E—SA B AL
SN BAEME, EBEZNLSY (ZNEHA) 0, FHEHNTH

M E—=/NEAa AN A TR AR KM 235, BN EH &S
ST IAZANE LR LRI AMME “Sen”, Bk BE 1T, %E
B ENAYHE 2023 F 8 AAE—RV TN TNE. K FHE
IARBGEAREAZRBERR I EE OB BT A 40
FHOKE,

B HRAAGHETURAFTA REAZR AT HAPF S @LTHE. A4,
BHARAZCHAETH 2 L ZhaTA L CHF R FAKREFAR,
R R R AWM £. ok, BRI AR EANH A 69 Mh
M, XHFRIERMTRR AL NAE, FRIARNENGE. 4
R Z A HREHH, ZRM TR AN EHALEBEKRGNEN, BATE

-2- I %L [ 32 I LG B9 %97 & B3R5



[IJ?;H 4-5 BB EAS JEL 4T [2012]112

A B R
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N FEGE S ARG EMNERT L,

BEA: ST &L %~&H
B AENEH AL ES (B ZE2023-10-18)
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ki RIFEIR iFind, & &M &
B AT ERH, BRELTHEAEMBESANNRT 5 L) 5445
RENSGHAM A X, Bitk, eRXBHFRBAHAAY, FhABREERA
—&, AMERE ), BREHAA)D, RZIN AL BT EEN S
My A AT BT I KRR BT BT R ) R4 5 M Z AT 5.

3. MR A& LHMRAH X%

B YREIANEHUBAREA —ROGAEN. BASHANEHEINEY
BRI R A R hy, mAR R BRI R sUR A
1A A0 AEHAENEN, T a1 A5 AR AEHA
ENEA

B ARIAEHHANRE —RARTHE, BLIRERALH. B&
EHENEHAMERAT AL 5 A9 A, 124 2020 F, RXEL
EAWATASA.6A.7TA8A.9A.10A. N A, HE=E
FEAMA1TASA.6A.TA9A.10A. M A. BARENE
K AR —RABETHREY, B RZEZ AT,

B RMNAKRXELET 2T EL (BIRARZE ), L0 Es 68
WEL)., it AH 2019 51 ALK E 2023 510 A, %it&HBH
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ZHONGTAI FUTU RES

MEMHERLERFCERRGEL, HIREA

JE Y5 55T [2012]112
A BRI

5 ER AT

&40 T 10 RAFA MK

ERAFCEZWFN, RSB FR M.

BE2: RIERKTEDE2 4%

FA G S At BREXEZL AL HEEI AL
A 22— 01, 03, 05, 07, 09, 11 01, 03, 05, 07, 09, 11
B 5= 01, 02, 03, 04, 05, 06, 07, 08, 09,10, 11,12 | 01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
C EN 3 01, 03, 05, 07, 09, 11 01, 03, 05, 07, 09, 11
CS =R&EhH 01, 03, 05, 07, 09, 11 01, 03, 05,07, 09, 11
JD BE 01, 05, 06, 07, 09, 10, 11 01, 05, 06, 07, 09, 10, 11
LH 4% 01, 03, 05, 07, 09, 11 01, 03, 05,07, 09, 11
M =24 01, 05, 09 01, 05, 09
P AR AE i 01, 05, 09 01, 05, 09
RR AKX 01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12 | 01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
kiR: FIFER iFind, P RMK L

B RSN E

—. 2R, 2R, 2% K 1,357911 A
%, 3) =, HRAE
4, BAE2055A0FZ 1M AL 54 mkAESA
By, 23410 A 11 AERA T4

41,59 A&
FRR159 Atré

EPBAE KT, Fit—

NEA AR B R 2 P, TR AEAFHIL g

B, 2) BHE, AR

YAy, 4) B E I ILE Nk,

2 GXAYIL & 355 T 533 25 0,

FINIE) .

BE3: BERKE/HIZEL &4/ %+

AG
AL
AU
BC
CU
NI
PB
SN
ZN

AR S A
F AR
F e
Fa
FT 48
F 4R
a3
i 48
45
4

BREXEEN AL

02, 06, 08, 10, 12

01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
02, 04, 06, 08, 10,12

01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11, 12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11, 12

HEEINAY |

02, 06,08,10,12

01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
02, 04, 06, 08, 10, 12

01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11,12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11, 12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11, 12
01, 02, 03, 04, 05, 06, 07, 08, 09, 10, 11, 12

kB BIFEIA iFind, W 42000 %

B HeRAwgeskht
AELEAD. 8
2A. 8A.
ETEEPIAT /A

S8 AH
&k ke, aR) HENE
10 AL A E7
H—Fwh —EAEEELTRE—BARE A,

Yot BR 3. AELBINEY
£ 6 QA 12 A, 128 #
&Y (R2 23 F4 AELRZNEA),

W4k iR E L2 G 89 T B A
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ZHONGTAI FUTURES

BB EAS JEL 4T [2012]112
pE RS

BE4: FERETEZE D62/ 6%

B S A
BU 7
EB XU
EG C =&
FU %

L 24

LU | REUEF S
NR 20 5/
PG LPG

PP KAt

RU | #&

SC &

SP 43K

\' PVC

RXEEZHN AL
01,02,06,07,08,09,10,11,12
01,02,03,04,05,06,07,08,09,10,11,12
01,05,06,09
01,05,09,10,11
01,05,09
01,02,03,04,05,06,07,08,09,10,11,12
01,02,03,04,05,06,07,08,09,10,11,12
01,02,03,04,05,06,07,08,09,10,11,12
01,05,09
01,05,09
01,02,03,04,05,06,07,08,09,10,11,12
01,03,05,06,07,09,10,11,12
01,05,09

HE2I WAL
01,06,08,09,10,11,12
01,02,03,04,05,06,07,08,09,10,11,12
01,05,06,09
01,05,09,11
01,05,09
01,02,03,04,05,06,07,08,09,10,11,12
01,02,03,04,05,06,07,08,09,10,11,12
01,02,03,04,05,06,07,08,09,10,11,12
01,05,09
01,05,09
01,02,03,04,05,06,07,08,09,10,11,12
01,03,05,06,07,09,10,11,12
01,05,09

% B: BIEIR iFind, &K KR

B RN EIAEHAAN G wERE 4 i, BRRENEGHAMEIER
15964 (CoBBLTH6ANENEY, BHEI159 AEAAEN
&8y) Aok Ay mAr, RRALUAT Seft AL B Favtk:
FOAMRI2AAZANEY, 21 FFHIALRAZIANEY, 23F %%
A EAMAZNE. 2) MMENEGHEIER 159 A6%, 23 F
108, MASGARAENEH., 3) RAXEINEHEZER159 4, 2
AR DU A E/) &Y, HZAEME,

1) #F 19, 20

BHES5: REHILNELHHHEH

Bt S A BXELA ALY Be®LhAH |
HC #4LEAMR 01,05,10 01,05,10
| B B 01,05,09 01,05,09
J -y 3 01,05,09 01,05,09
JM | EX 01,05,09 01,05,09
RB  3R4U5R 01,05,10 01,05,10

SS RHM 01,02,03,04,05,06,07,08,09,10,11,12 01,02,03,04,05,06,07,08,09,10,11,12

ki BIFIR iFind, &M 2
B EZEMRNEIANESHAN G BEREw. % &, B BEREIANS
YHAWA1,59 ALY, RE. BRI ASAH AW~ 1,510 A 464,
REME LA A ELE A,
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BB EAS JEL 4T [2012]112
pE RS

B&6: £BEITEN 52/ 64% 7

R 5t o At REXEEH A HEEEZHAD
IC ik 500 01,02,03,04,05,06,07,08,09,10,11,12 01,03,04,05,06,07,08,09,10,11,12
IF 7% 300 01,02,03,04,05,06,07,08,09,10,11,12 01,02,03,04,05,06,07,08,09,10,11,12
IH b3 50 01,02,03,04,05,06,07,08,09,10,11,12 01,02,03,04,05,06,07,08,09,10,11,12
T +HHEM | 03,06,09,12 03,06,09,12
TF  zZ5MEf  03,06,09,12 03,06,09,12
TS =FHEM  03,06,09,12 03,06,09,12
kiR: FIENR iFind, 4% e
W eI SNAN R BE 6 FTT. £ L) & HMER
NR, BRAMEG LN EHAREAN, BRRFOENEHREANA
e
W REAE, BRI SHRAIREKRLASA A FHEAR LS

SHH —RAE, ERR—AALH, HAE 2023 F, 5 mMRE
FEEEHGADRAENEH,

=R ENRGLORERET K

1. BRENZLEEABBT &

2, Bt 2

NN R L ARBE T EF R R—ORE. AREHENTEIA &
BT ER: B EANAZTHEANRIERECEARARKNE, LK
RREHAL—INEAHWEAN, T—ARHIMBERRER

’EL
X2
/6\2‘ o

bas
RIS

EHLHRERET &

ASB I HPEB T F R EHR TN, BARME T Fde N X 1 FiT:

Open, iy, 1+1 —1 (™)

Jump Ratio = Close,

Ao, iRE AN ENLY CHH I SARXEERLZTCIAR
R), i1 E&EA/A I X5 AN EY GHPORKERKEH)
Mg PO B ERBENRI A SN T —E A EAHNARBE M,
AR & T kA K 2 BT

-6- W ol IR IE L Z 5 8 5T B AR
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A B R4

ZHONGTAI FUTU RES

Open; 1,441
Close; 1 ,

Overnight rtn; | , = (2)

TR B B 5B RO B FAN 2 RBE RS AT E R RIS
HERGLERARNT -0 FERG. AT 26 KREZH
B HARBRRARFLMWARER ) B M) 5%, LEXAT—A
RH B (el N), A ROKEF,

B 2t E, RSB EARGRT EkS ARG ANA X, e
1 A2 5 Aegsk =B e KT 1 Amiks 2 A6k =i, £ LK
Gty K, TRk oA @AnARR, £EF—&fte
B A A RE, WE BT EE R A, RAF T AL
B B8 AR FAG IR Tr ke X 3 FTw

Annual Jump Ratio = Jump Ratio X ﬁ (3)

AR E, MBADEXAARE, o1 A4 2 ARRA 1, 1 At
5 A1EaA 4.

fo bk gkl b HRAVEH ZH AR BT RER LT, B
THEMNBR I ELEAANY R

=, BRI N RELARZHER G

W T AR, ARERETIHRSATLER. BRT AL —AF, kT
ELSAH B MR, BR 8, BRI RTT ZNEAHNFHRE
FEHER R AR DI 10 A, BE 10, BEA 11 ETTEBIROKEF
ARG FR T FAMER RAR DG 10 Asbr, B TFHRTASZ
Xh, HEMERTHEANEGTH, ks RfzRBOKS 2AES
BBk E B I ERE RGN L HIE LGB Z R,

BRT: B—Z9 &8RRI

B id] HEE XRHE EAERE EAM : Z B if S
RKEY RKeY sS4y RAH i 2R AFkEER
2019/4/22 A1909 A1909 A1905 4 311%  0.00%  9.34% 9.34%
2019/8/15 A2001 A2001 A1909 4 127%  0.06%  3.81% 3.64%
2019/12/4 A2005 A2005 A2001 4 10.64%  0.00%  31.91% 31.91%
2020/4/8 A2009 A2009 A2005 4 -6.56%  0.00% -19.67%  -19.67%
2020/8/18 A2101 A2101 A2009 4 -6.85%  0.00% -20.55%  -20.55%
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mﬁﬁ 4-5 BB FTAT 1£H§.i£r‘—‘;]-‘[2012]112

ZHONGTAI FUTURES A B R RS
2020/12/17 A2105 A2105 A2101 4 0.06% -0.26%  0.17% 0.96%
2021/4/21 A2109 A2109 A2105 4 0.77% -0.26%  2.31% 3.09%
2021/8/16 A2111 A2111 A2109 2 -1.12% -045%  -6.74% -4.06%
2021/10/20 A2201 A2201 A2111 2 -0.25% -045%  -1.50% 1.20%
2021/12/8 A2203 A2203 A2201 2 -1.49% -0.12%  -8.94% -8.24%
2022/2/23 A2207 A2207 A2203. 4 -0.75% -0.07%  -2.26% -2.06%
2022/6/15 A2209 A2209 A2207 2 -1.00% -0.10%  -6.02% -5.43%
2022/8/25 A2211 A2211 A2209 2 -1.23% 0.00%  -7.38% -7.38%
2022/10/18 A2301 A2301 A2211 2 -0.89% 0.42% -5.33% -7.82%
2022/12/13 A2305 A2305 A2301 4 -4.38% -0.04% -13.15% -13.04%
2023/4/7 A2307 A2307 A2305 2 -4.09% -0.12%  -24.55% -23.85%
2023/6/14 A2309 A2309 A2307 2 -4.20% 021%  -25.18% -26.43%
2023/8/17 A2311 A2311 A2309 -0.38% -0.17% - -

KRR FIRIR iFind, P &0 0 &2
E: HEERKEHPALERKREHAZHANRLERK, HFEERAEY: TAEEHRGAANEH NG LS EL, ET-AZHA2NH
ALY, BRAEGFUREFERBR TR ERAOKEFAE (FL) 65z,

B HEX 7R, BENAZ—APEFREANART PG 50T, RMNAADL
—SHEAUTHR: 1) S —6HNI SN AR TRER, Akt
e AmERA 240K 4 MR 2) MBS ARE Fimit
Tharlka®, EREEERIOKAEFGERARME, RARTHE
WERREARMNEM ARG EF TN, 3) BF AL BT FE
FAAE K, R BES AR EN £ ELEESAHT AR K.

BK8: FRIZFEHMERKX 10 /27t

B Gibk&  HA BARE RML 2594 i Me B

LH 9 48.87% 30.21% 15.83% 31.47% 42.67% 46.71% 102.99% 4.853
JD 18 4551% 78.11% 0.14% 7.27% 15.81% 37.22% 306.17% 2472
PG 33 41.03% 51.10% 1.49% 9.38% 21.02% 43.81% 212.13% 4613
SC 54 24.20% 23.12% 0.32% 8.17% 19.63% 33.10% 100.58% 7.695
| 12 23.56% 14.93% 2.28% 12.93% 24.45% 34.00% 45.20% 5.465
B 49 21.80% 24.51% 0.00% 7.23% 11.38% 29.55% 136.63% 6.225
JM 12 20.91% 15.16% 0.76% 10.76% 17.25% 31.96% 53.71% 4778
LU 33 19.48% 19.59% 0.00% 6.99% 13.08% 28.72% 70.15% 5.715
FU 14 19.08% 17.08% 0.00% 4.87% 14.99% 29.36% 59.07% 4181
P 13 17.99% 11.47% 6.54% 7.53% 13.42% 28.03% 39.31% 5.655

kiB: BN iFind, &M &2
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A B R4

ZHONGTAI FUTU RES

BE9: FRAEZFIGERL ] 10 4 277

=i Gitk$  BHE REE O RIME 2594 5094 7544 0 RAME t 1A

TS 17 0.74% 0.47% 0.00% 0.52% 0.82% 1.11% 1.71% 6.449
TF 17 1.31% 0.69% 0.20% 0.83% 1.32% 1.54% 2.75% 7.803

17 1.66% 1.02% 0.12% 0.85% 1.27% 2.31% 3.77% 6.699
L 12 1.72% 1.92% 0.18% 0.48% 0.95% 2.37% 6.15% 3.104
AU 15 3.04% 4.64% 0.62% 1.07% 1.61% 2.74% 19.21% 2.543
AG 12 3.40% 1.58% 1.14% 2.02% 3.52% 4.42% 5.86% 7.450
BC 28 4.72% 5.62% 0.19% 1.83% 3.17% 5.83% 28.82% 4.444
PB 55 4.87% 4.30% 0.00% 2.01% 3.34% 7.31% 24.52% 8.406
AL 55 5.34% 4.82% 0.00% 1.74% 4.37% 7.31% 22.02% 8.210
PP 12 5.37% 4.82% 0.07% 2.23% 3.57% 8.37% 14.74% 3.859

K FIZEM iFind, P &M5 K2
B AR BT, THAHNFITREHMR K 10 A At £ AL
AR K, FItEAERRAFARTELZETRA 0. WEX 9T,
SR FABE IR K 10 AN se P =T 40, BPAZZ R 169 10
ANeudr, HRFAREEHDERER, FIHARKERAFLKTETEFR
H 0. EEEEAEY, BEi £ ELESAHF R K.
B & 10: LZFRMEFHEEFLEEFHERLX 10 1277

i Gtk EK HE  RAREE O RIME 25494 50454 75494

LH 9 47.568% 29.051% 13.221% 29.551% 43.561% 46.899% 101.478% 4912
JD 18 45531% 76.941% 0.703% 7.527% 15.649%  37.624%  300.954% 2.511
PG 33 40.251% 50.757% 0.186% 9.120%  26.205%  43.205% @ 212.135% 4.556
| 12 23.444% 14.284% 2.986%  13.180% 25.578%  35295% 44.421% 5.686
SC 54 21.928% 21.786% 0.790% 8.429% 13.181%  27.917%  92.451% 7.396
IM 12 21445% 15494% 1.048% 11.263% 18.073%  32.803%  55.364% 4.795
FU 14 21.112% 19.195% 0.471% 3.721% 15.262%  37.225%  58.449% 4.115
B 49 20.309% 23.724% 0.389% = 4.084% 11.836%  28.537%  122.966% 5.992
P 13 17.733% 11.159% 5.616% 9.243% 12.773%  25.712%  37.194% 5.730
LU 33 15.803% 20.475% 0.389% @ 4.346% 6.743% 17.556%  83.518% 4.434

KiR: BT iFind, &40 %

A& M: Z[GRKEFHEEGFUREFIGER )10 15

=i Gitk$  ME AAEE O RIME 2594 5094 7544 0 RKME t i

TS 17 0.77% 0.42% 0.08% 0.50% 0.78% 0.97% 1.57% 7.558
TF 17 1.40% 0.70% 0.28% 0.96% 1.33% 1.69% 3.02% 8.280
AU 15 1.45% 0.62% 0.24% 1.10% 1.42% 1.66% 2.82% 9.041
L 12 1.57% 1.87% 0.04% 0.40% 0.60% 2.47% 6.31% 2.917

17 1.88% 0.92% 0.76% 1.31% 1.59% 2.34% 3.99% 8.451
PB 55 2.92% 3.87% 0.00% 0.74% 1.92% 3.74% 24.52% 5.604
AG 12 2.94% 1.22% 1.14% 2.12% 2.54% 3.90% 5.25% 8.364
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> Ly i‘

ZHONGTAI FUTURES AR ARS
CuU 54 3.10% 3.33% 0.25% 1.35% 2.24% 3.37% 18.28% 6.856
BC 28 3.14% 4.36% 0.00% 0.72% 1.65% 3.20% 16.24% 3.808
AL 55 4.43% 4.88% 0.00% 0.84% 2.57% 5.49% 18.22% 6.726

KB BN iFind, A&t &

Bk 10 5EA 1M1 #A T 2RO S FHEGFz £, AEEHRE
B F 5 TR TR E Ehak, LHMEH -2 T MaFrako. A
BERZMEFHERALIZRA 0, BL EARKKA, T L &
KRTHZ.

LR, RENETHRELHVRARLK, RETERXRRTHE. §&
EHZELHBREHRITHE, KRS W/ E)EHRIEN R,

W, THERELARTHE

1. IREAHRGEEHREBET ,

AR £ ) EB S AT HATSE, AR LS HIBE LT
HiAEeip), BAR G HE A kAN X 4
Close; 1 ,

Ad]’U/St Ratio = W —1 (4)

b, iREtHZNEANSGY GHB I SR ZEBFLZTLAAR
R), it AHAHMI RHANEINEY CHBNRIERAEH). &
WA RS LT EA RS ERFT, EHEASH0E—AZSH B (D
Kb oy t+1 B ) a9 E1E 41— Adjust Ratio , H4 5 B 6945 E4AH 1,

Pt AL F) R IR R GG 77 R AT B 69 5 PIE A 55 o AR &0

wa i, KA BOLEN A 514 EF 7l Aadk, B3 200K R Bk 2 69 28 T
N EZEHNAF T,

RIBRERP G T ERR it ks ®, St Hka%EN, 2 T55%
A9 EELBIT AL 532, Mttt DA £ 5 RIEHIEAR .

2. MRENELLSAHRTHEXKE

FAVT AN — e LA IR T RS A H60 & FFlt ERT G IR
ENELELANAY, BT RET,

-10 - F LR E L ZE 0 fa B R
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ZHONGTAI FUTURES

iE 45 47T [2012]112
A B R4

LG

A%12:

EX EVET SRS E L LA

EREENEEESHER R ELEEMENEESAER
30000 11— 30000 1---1
1 -!". i l ﬁ“"«"r
7 l ﬁ i ’L 25000 ’!r.l‘r ]-
25000 H - H\‘
] b ] "
£ 22500 4 'l: \“‘. " l“"i,, £ 20000 ‘.‘hh
20000 - -1 )
e S ! 15000 o
17500 1 ! L | b o \f ‘ "
W, \ . ] RN
15000 + Li‘ i _— I, ’ N o 10000 4.
¥ [ '",. " * R
12500 ., -
100000 108000
75000 | 75000 1
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