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6 208 -86 335 3081 | -118 -28 -185 458
7 225 84 353 3019 ks 677 230 | 240F | 587
8 284 198 761 2826 | -137 662 50 400E | 663
9 258 208 1583 | 2156 | -359 882 -100 | 480F | 661
10 238 153 2618 | 1916 | -368 | 1244 | -150 | 480F | 807
11 285 124 2137 | 1962 247 974 250 | 480FE | 783
12 326 49 1853 | 2514 238 343 -200 732
¥{E 328 34 876 2576 597 273 -167
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i H BER/ el
FHERBAR (7T/3k) 200 330

AR A (7T/ka) 8.9 8.7
HmBEm (Jt/ka) 0.9 0.7
BIPERA #EHH (r/ka) 3.3 3.8
IAI& 05 0.8
iR/ %E 06 1
by ) 0.4 03
Hith 18 13
EF"E‘ZZK (7t/kg) 1479 1598
AL EEEN®E (JT/k) 15 15
Raik¥ FATWAN (7t/kg) 0.21 -0.98
LA (Ge/3k) 24.7 -117.8
BrEFE (3R) 9 10.9
DBIETE (%) 10 8
ERERE PSY (3k) 194 939
BIEGRTER (%) 8 6
MSY (k) 179 218
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10 4 35 1.14 14
23 20 35 1.54 70
38.5 32 35 2.06 112
67 68 3.4 2.39 231.2
97 83 3.4 2,77 2822
110 395 el 3.04 130.35
115 16.8 3.3 3.35 55.44
120 17.4 el 3.47 57 42
125 18 3.3 3.59 50.4
130 18.6 33 3.71 61.38
135 19.4 3.3 3.88 64.02

it 1137.41
7KG{F¥E (Jr/k) 580
e
AR (FT/a ) |12.72156
LA
(FT/ A FT) 16.96207
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PSR — S EARE, 5B HETR ) ER IR
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| 2013 | 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 | 2021 | 2022 | 2023 | 2024 | ¥yfi |
1 6,28% | -3.24% | 11.79% |-14.25%| -2.78% | -5.45% | 1.65% | 3.16% | -0.88% | 1.97% | 2.16% | -1.10%
2 -3.31% | -6.81% | =31 11%] -19. 05% -11. 75% | 21, 42% | 24, 01% | -11. 79% | -11.99% | 2.70% |23, 06%] -14. 6%
3 9,60% |-10.83%] 13.69% [ 18.24% | -14.80%] 21. 1% | 3.47% [ -0.35% | 16.97% | 8.32% | 5.50% | 6.45%
4f 16.74% | ~4.17% | 0.30% |-18.08%] 10.57% | 7.58% | -4.38% | 15.12% | 22.53% | -2.63% | 4.06% | 4.33%
5 5, 14% | -2.78% | 5.25% | -1.89% [ 0.97% | 2.11% | -7.73% | 0.20% [-17.00%] -3.32% | 14.21% | -1.37%
6/ 3,95% | -2.08% [~11.55%] 30.34% | -8.06% | -4.58% | -4.86% | -3.97% | -8.87% [F2A 00| =), 4%
1R 12.75% | 22.85% | 1.53% | 21.92% [ 20.64% | 5.82% [NGENGER 21. 10% | 16.34% | 27.20% 21, 28%
8/ 1,98% | 12.89% [ 34.76% | 20.00% | 11, 28% | 34.23% | -8.01% [ ~4.05% | 16.22% | 15.72% 13.73%
9f -9,53% | ~14. 66% | ~26.33%] -15. 05%| 7. 15% [ -10.13%] -4. 39% [ -10.30%[ ~4.69% | -5.25% -10. T5%
10] 2.31% | -6.79% | 9.91% [ 5.92% | 3.61% | 22.40% | -2.26% [ 22.52% | 14.78% [-13.96% 5. 84%
11 | -2.36% | 4.01% | 4.71% | -5.45% | 14.08% | 6. 11% | 23.89%] -0.21% [-10.22%] -10.63%] 6.00% 3,574
128 | 4.39% | -7.39% | 3.55% | -3.12% | 0.43% | -2.99% | -16.01%] 19.64% | -6.81% | 18, 88%] 12, 79% -4, 44y
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= B EATIH GE/HD

= AT/ R)

K% Go/R)

7 i HA I



() DIE RS

FOUNDER CIFCO FUTURES

ISR ENETI BFFALE

T

AU BH

l-‘lf' iﬂil;l-

S F 1R

gy FWRHIORTV e T Tw wrtmm siggs OO
5.01 5H1H 6H2H 4,97 5H2H 31 3.76 | L.21
3. 44 pH15H | 6H20H | 3.36 | 4H30H 51 3.07 | 0.29
3.3 4H23H | 6H9H 3.44 | 5H31H 9 313 | B3l
2. 36 4H8H | 5H30H | 2.12 5H4H 26 .96 | 0.16
3.63 4H21H | 6HI18H | 3.4 | 4H2TH 52 3.24 | 0.20
3.79 4H28H | 6HTH 4,31 | 5H22H 16 3.64 | 0.67
3.1 4A17H | 6H25H 3 4H10H 76 2.75 | 0.25
4.29 4H25H | 6H14H | 4.35 | 5H10H 35 3.9 | 0.45
5.28 4H30H | 6H3H 5 5H20H 14 4,05 | 0.95

5 3H21H | 6H23H 4,5 6H3H 20 3.85 | 0.65
3.92 3.85 37 3.34 | 0.51
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et 3 Ep R s
XB%EE&“'{ﬂT%w E CF%{I-_E D FOUNDER CIFCO FUTURES

T AR AK Y BR BE e s

HP Y
AH

F-3k H K

B I} ] e L IR ) 2 EI ) KB

LR Faltks KR

IR 0H 19K 9H9H 10 4,82 7H12H 69 3. 08 1.74
2014 BEEES 8H25H 14 5.7 6H16H 84 4.16 1.55
2015 ERJEPMES 9H9H 18 4. 44 TH6H 83 3.05 1.39
00 9H 15H 9H2H 13 4.15 8H4H 42 2. 94 1,22
VA 10F4H 9HS8H 26 4. 54 7TA17H 79 2.5 2.05
A0 0H24H | 8H17TH 38 4. 94 7TH10H 76 3.16 1.79
OCIE 9H 13H 9H6H 7 5, 58 6H27H 78 3.5 2.017
I 10H1H | 9H16H 15 3. 88 TH1H 92 2.45 1.43
2021 RGPS 9H2H 19 5.18 TH8H 75 3.9 1. 28
pA V¥ 9 H 10H 9H2H 9 5.75 6H25H 75 4 1.75
PRI 0H29H | 9H105 18 5, 58 TH1H 89 382 1.76
BE 18 4.71 75 1. 68
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3 FED EA S
YEEHALR07 LN =TI Ak BRI R L7 fouroen creo rurures
i v 18 28 35 48 5§ 68 = 1B 88 98 108 18 128 FiE v
2024 -900% 0. 418% | -1115%  14.16% : : . - - . - 2024
2023 0.82% . 562%  -168%  -325%  -061%  350%  3.04% : 297%  -215%  -318% 2023
2022 047% . 158%  -011%  -052%  -541%  255%  134% . 083%  066%  -034% 2022
2021 6.90% . 613%  306%  -845%  -146%  100%  -139% . 333%  053%  -197% 2021
2020 0.26% : 146%  730% | 628%  -1300%  2970% | -025% ; 385%  029%  1001% 2020
2019 099% 0. 054%  523%  374%  114%  -185%  0.18% : 8.08% | -A16%  -1113% 2019
2018 425% 2. I2%  571%  -362%  -102%  296%  1.87% . A64%  552%  -333% 2018
2017 470% : 440% | -1543%  -1646%  2626%  2504% | 055% . 082%  215%  -262% 2017
2016 : - : : . . - 433% . 098%  866% | -514% 2016
2015 . : . . . . : : . - . . 2015
1068k | 690% . . 730% " 1416%  2626%  2970% | 433% . 808%  866%  1001%  10FEA
1068 | -9.00% : . 1543%  -1646%  -1300% | -1.85% | -139% ) 297% | 552%  -1.43%  10EEN
0Epy 0% 1 088%  -258%  084%  899%  121% . 2M4% | 006% | 221% | 104

-24% -16% -8% 0% 8% 16% 24%

HIFRR: BN, 7 EFIFRIZ




n " +

SRR 09 A A ME T M BB O DET NS
HiE v 18 28 38 48 58 68 T 1B 8H 98 108 118 128 FiE v
2024 -1.87% | -2.05% 1.70% 2.75% - - - - - - - 2024
2023 0.98% : -71.16% -3.06% -1.27% -0.17% 4.75% 1.55% -0.77% -0.96% -0.90% -2.81% 2023
2022 1.20% : 4.48% -2.38% -1.50% -4.29% -541% 4.78% 4.39% -0.19% -0.26% 0.77% 2022
2021 4.82% ] -6.43% 5.60% -5.03% 1.94% -5.69% -5.33% 5.40% 2.62% 1.54% -2.93% 2021
2020 -0.02% I -1.37% 2.08% -1.43% -1.24% 7.65% -15.14% 13.55% A4.76% -2.35% 793% 2020
2019 -041% : -0.05% 6.09% 453% -2.58% 2.01% -10.85% 7.90% 3.07% -1.13% -1.26% 2019
2018 -1.84% 4 -1.57% 1.99% 3.25% 2.55% -3.45% 1.62% -0.58% 2.23% -3.63% -3.05% 2018
2017 4.29% i -1.27% -2.46% -14.12% 19.14% 0.25% 0.67% 549% 0.47% 1.46% -2.13% 2017
2016 -3.77% : 6.09% 10.05% -2.75% 411% -6.59% -8.14% 471% 6.66% 6.93% -3.64% 2016
2015 2.39% ! -1.55% -2.36% -4.07% -142% 11.41% -10.00% -4.12% 0.52% -3.13% -0.73% 2015

105FRA A4.82% : 6.09% 10.05% 453% 19.14% 11.41% 4.78% 13.55% 6.66% 6.93% 793% 108EEA

108/ -1.87% . -157% -3.06% -14.12% -142% -6.59% -15.14% -4.12% -0.96% -3.63% -1.26% 1085/

105K -0.02% i -2.29% 1.73% -1.96% 0.67% 0.55% -4.54% 4.00% 2.13% -0.16% -1.60% 10y

-15% -10% 5% 0% 5% 10% 15%
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1. 2023595 K £2024F —F B F 2 BB HEMBAAR

2, FRFEARATRRRE IR A H LR E

3. MRS HRMERBN NI LRI LT . FBBAT, ERNFERARLAELLHE.
4, EEEAEHMRATH ELRARBIKIEZE.

5. THEKRELAPRTHAURRE RERFEBHNATFEFLIENE. .
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