) EIERRSS

GUOLIAN FUTURES

(

RIBITE mBBENE|

202457 H12H

FH M EEIES: F3055965 3% &EMES: 20001999
Bt MAGEHRIES: F0300172 & EEES: 70011568
EHE MU EIRS: F03124488 #H & E1MIES: 20019956

WA G B 55 A% : WENE VAT [2011] 17735



AR

ERERRSE, BIONKEREORT. BARE, SRBETRAERERMETHREE, BMEISEEARIERY
AEIM, 6HCPIEELIGIREI%ZE0. 2%, IFLLIEIR-0. 2%, PPI/FHE, [EELFEIEAEEFREERERE = TWEZEO. 8%, BIFLLIEER
51590, 2%, EEBAMERMEKRENT, BEDTHTLERTE, MM RENEEIRREE, BERNHNERER. HE
BB, AL RERSITHKEMERNRMEHREL AN, [, 6A#08H (NETIH CINEMRBYM, e
Bt -2, 3%, NS, LOMBRARE, FRERRIMLHBEEEEN, il L0’ EheAEO0LHeH
(UZETTH) FILLAIRIEKS. 6%, KA SNEaIAT .

BRIEMRE . sanl “Hoks” ABFIHE, SRURDELS, SEN. REEE—SHE. BECAK, MELEE 5%, HEmE=
NAEK, BREIEESAEL R4 25— Sk, R E®. 2%, EEEENAMRTE. SERLFESEMTE, &
BES SR NIRTERE GRS, S8 RN THIEE s HR.
HHHENBEEN G BRNNBETORR, BSREUNEEREENE. 7H8E, RITEHAS, HTIREAFHHE
VR EIERAE, SRITIIIE R T R ISET [ M FISRT S EIReE, BRIRAFRR, 1RIERIZR4 57 R HIOMOFI SR, &208P
FN508P. ZHLEIBAETT A A SHY/ EHAHE, B EEW/ RN, $R007RETF it T/ ST REON0FIZE, X LA
3BAL T 7REAONORIZREIBN F1, FER1T 5 T BUSEAE 2215 BAOMORI 4 Jo AR BO AR BBt — S 838



AR

LECHEKSEME, TRBIHENRE. o5 ZEBMNER ZH, BHRBOCP L IMESS. oPIFH K,
[B5% EXFOR URRMKTE, IRELOEREREES; #%0CPIEIELIEK3. 3%, ARN2021FE48 LSRRK, IFELIEK0. 1%, BH
2021468 B MUREIR NI, AT, SERT7AI0AEESWEINGR, ZESHHHTHOERS, BRERET —EHE,
B ETEES “ELENEER" , RRMBHEIERE “IFHEIE" , BNMHCALESRPLESRCEME, TRAE
BAEIERIR M T B0 BEFEEIBFCSIEERAE, MEnHaBKaml SRS S NERMERENES
28,

BRIBHIR . HsAcRERRE, KWFHEMESEE. ABLMESARERARTS, £H7H908RERNKIN LT, HEER
NrARERSRNEEBELT. tRASEESRHENRAEREETREN R RIOGE, FATHEhsEE S R
3B, AR R B ARG H.
RIERALSIBEEMIEE, ERHSHEERR. IRESERETFEASENE, tRASTRER, AERREERE
i PIEEGRETERT R M REEERE, RIERG T FTREEAR. A NBEMERREE—EEE,
B KEIRE, ETHEARNBESR, AETERMEEEEARS. FRTHE, EHL AN ELNES, FRRT
ERGFIHA IFZ LM P KRR E.



%DM

AEEHBE A HREERAE, HAT7H10. HORMOFERRIES BIET. 3%, 1. 2%F122. 2%k A, S30HAEKEREL
SAEN2. 52PN ER R 2 ANET RN NESREA, |0FHOERMBRE RN EEVAZE AL P MHAKTE, EEEIFRMNLE
SHES AT EHLRRARK MR, Fit/ERAEEREE=E+5HR.

JPR300FEH30 H I LR B MIAA R TR AR FNE, BA LBEAEZRFEUHIMAIEEF, BRI URARES

.
RRIEHATY . st WE, SRERREIEE, |0RINOMBALAIEIa R D B IR T msies, hifneEaRAEME, XA TEsE
HI S REEF .

Henml, REIOEKRAINZESHFECKIBETINM3S0054, EXRACHBEERCIHEE, FR00IEH LS EHBRRERR; [
BIMOE Bk A1 5 B HAN R = 35 & 9 BITEI TR 5000 & F04700, 540, H1F10003E # 5g BATE 1 Z X 15 B S OBt =i K .

REg b, BUHAMZ | OFIHORAPURE ZHEZE T E EEN LR ES; FEMRXSENMEIGERSEH | 0FIHOEEE B AT LAM I iE 1 %
%EEEO



Bl CONTENTS

GUOLIAN FUTURES

H %

01

EAIRIEE 06
02

e el 15
03

BB 29




Bl CONTENTS
Hx

01 S EEEE

GUOLIAN FUTURES




<

PSR

| §0-¥C0c
| €0-¥C0¢
L L0-¥c0c
L L1-€20c
| 60-€20¢
| £L0-€C0¢
| §0-€C0¢
| €0-€C0¢
| 10-€20¢
L L1-¢coc
| 60-¢c0c
| £L0-¢c0c
| G0-¢c0c¢
| €0-¢¢0¢c
| 10-¢coc
L Li-1coc
| 60-1¢c0¢
L 2L0-1c0¢
| §0-1¢0¢c
| €0-1¢0¢
L 10-1¢c0c
L 11-0C0¢
| 60-0c0¢
| £L0-0¢0¢
| §0-0¢0¢
| €0-0¢0¢
L 10-0c0¢
L 11-610¢
| 60-610¢C
10-610¢

204
10 1

r10
F-5
--10
F-15

o

o
3

¥

Sl RE

S
/

| SO0-¥20c
| €0-¥20c
| LO-¥c0c
| Li-€coc
| 60-€C0c
| £L0-€20Z
| G0-€20c
| €0-€20c
| L0-€c0c
| Li-ccoc
| 60-220c
| £L0-¢c0c
| G0-cc0c
| €0-cc0c
| L0-¢coc
| LL-12oc
| 60-120C
| £0-120c
| G0-lcoc
| €0-Lcoc
| LO-Lcoc
| L1-020c
| 60-020C
| £0-0c0c
| G0-0c0c
| €0-0C0c
| 10-0C0c
| L1-61L0C
| 60-61L0C
10-610¢

201
101

Z:

o

PMI: A==
WIND. EEXHARHZTER

PMI : il

B RIR -

FriT - R

i R R

F

PMT : 7= it E A7

PMI BT &

HT - R Al

FraEnie s

A

%

GUOLIAN FUTURES



IR
R

-1
|0EE

TR S EN

AR SN

r 400

300
200
100
--100

o
1

-200

--300

T
E#0-20T

| zo-vzoz

T L-€20¢C

= 01-€202

=

86=820C
MQO&NON

=$@=£20C

—l 20-£202

Zl-610¢
0l-610¢
80-610¢
90-610¢

6000

r 250

4000+
20004
-2000

200
150

-4000

-6000 -

= 90-£20C
|- ¥0-€20C

—— C0-£20C

RAN#A4

m 0l-ccoe

.80-¢coc
]

90-¢coc

01-0c0c
80-0c0c

90-0¢0¢
¥0-020c

0-020¢
Zl=610cC

={ 01-6102
H_ 80-6102
=

_. 90-610¢C

90-1c0e
¥0-120cC
20-lcoc
¢l-0coc

15000

o

10000 -
5000

-5000

-10000 -

JE BRI RIASE A A Lk (%, D

R RS A R LA (8)

AAER TR RIAGERCA A i E (%, A D

RS A R AR (276

BUEKIE: WIND, EBXRALZHISTRR

GUOLIAN FUTURES



r15

LA

151

r 14

10 1
5
0
5

<
1
1

- 12
-10
-2

REF R

J1ZE

_»e-7E0C
| z0-¥20z
| z1-¢zoz
| oL-czoz
| 80-czoz
| 90-czoz
| ¥0-€z02
| zo-czoz
| z1-zzoz
| oL-zzoz
| 80-zz0z
| 90-zz02
| ¥0-zz0z
L 20-ze0e
Cci-1zoz
| oL-Lz02
| s0-1202
| 90-1202
| ¥0-1202
| zo-1202
| z1-0zoz
| o1-0zoz
| 80-0z02
| 90-0202
| ¥0-0202
| 20-0202
| z1-6102
| oL-6102
| 80-6102
90-610Z

-
=11

20

77

o w

151
0
5

--10

CPT: AL

WIND. EEXHARHZTER

PPI: 48 ok dh: 24 A FHE
B skiR:

PPT-CPT (A3%i)

ey ))%

-10-

L8

M1: [ B

M2: [t

M2-ML (F#h)

-3

(s
£

EACLLA;

s
2y

7

é

-

-10-

GUOLIAN FUTURES



SHIBORFI = i 42 45 14 R 18] o 4 2K [ R R 2 45
2.50 1 -3.00 1.95q -4.00
-2.50 1.90
2.00- — B
-2.00 1.85+
-2.00
—
150 - 150 1.80
-1.00 1.75 -1.00
1.00 1
-0.50 1.70
~0.00 1.65
0504 [ - I B [ I
~-1.00
--0.50 1.60 1
0.00 T T T T T T T -1.00 1.55 T T T T -2.00
O/N 1w 2W M 3M 6M 9M 1Y 1D 7D 14D 21D 1M
i (i, bp) == S[{TBOR . Gk Chh, bp) = LAEH] B4 2

BIESKIR: WIND, EBEHALRHSTAT
GUOLIAN FUTURES ‘ 10



TS AR K

- 8¢-90-1¢0¢

- 8¢-60-1¢0¢

- 8¢-0-¥20¢

- 8¢-€0-¥20¢

- 8¢-¢0-17¢0¢

- 8¢-10-¥20¢

-8¢-¢l-€20¢

-8¢11-€20¢

-8¢-01-€c0¢

- 8¢-60-€¢0¢

- 8¢-80-€20¢

8¢-£0-€20C

2.50
0.50

0.00

SHIBORO/N SHIBOR1W

e DROO7

s DRO01

. 11
BriEskiE: WIND, EEHIEHISTET \‘

GUOLIAN FUTURES



}—\‘_z

Toll-4

TE R ARk ()

THA

H¥gr=&

2H

BRI LR (247FK)

- 01-G0-¥¢0¢
-01-€0-¥¢02
-01-10-¥¢02
-0l-l1-€20¢
-01-60-€¢0¢
-01-,0-€¢0¢
-01-G0-€20¢
-01-€0-€¢0¢
-01-10-€¢0¢
-0l-l1-¢coc
- 01-60-¢c0¢
-01-,0-¢c0c
- 01-G0-¢c0c
-01-€0-¢c0c
-01-10-¢c0c
-0l-l1-1¢0c
-01-60-1¢0¢

250.00 4

230.00 1

210.00 H

190.00 H

170.00

150.00 +

130.00 +

110.00 +

90.00
70.00
50.00

01-L0-120C

- €0-20-€¢0¢
- €0-G0-€¢0¢
- €0-€0-€20C
- €0-10-€¢0¢
- €0-11-¢coc
- €0-60-¢¢0¢
- €0-L0-¢2¢0C
- €0-G0-¢¢0¢
- €0-€0-¢¢0C
- €0-10-¢c0oC
-€0-11-120¢
- €0-60-120¢C
- €0-20-120¢C
- €0-G0-1¢0¢C
- €0-€0-12¢0¢C
- €0-10-1¢0¢
- €0-11-0¢0¢
- €0-60-0¢0¢

95.00
90.00

85.00
80.00
75.00

70.00
65.00
60.00
55.00

50.00

€0-L0-0¢0¢

MM A MR

KM R =

- 90-90-7¢0¢
- 90-¥0-¥¢0¢
- 90-¢0-¥¢0¢
- 90-¢l-€20¢
- 90-01-€20¢
- 90-80-€¢0¢
- 90-90-€20¢
- 90-¥0-€20¢
- 90-¢0-€20¢
- 90-¢l-¢c0c
90-0L-¢c0¢
- 90-80-¢¢0¢
- 90-90-¢¢0¢
- 90-¥0-¢c0¢
- 90-¢0-¢c0¢
- 90-¢l-1¢0¢
F90-0L-1¢0¢

170.00

150.00

130.00

110.00

90.00 4

70.00 4

90-80-120¢

50.00

- ¢0-90-¥¢0¢
- ¢0-¥0-¥20¢
- ¢0-¢0-¥¢0c
- ¢0-¢l-€¢0c
- ¢0-01-€20¢
- ¢0-80-€¢0¢
- ¢0-90-€¢0¢
- ¢0-¥0-€20¢
- ¢0-¢0-€20¢
- ¢0-¢l-¢coc
- ¢0-01-¢¢0¢
- ¢0-80-¢c0¢
- ¢0-90-¢¢0¢
- ¢0-¥0-¢¢0¢
- ¢0-¢0-¢¢0¢
-¢0-¢l-120¢e
- ¢0-01-1¢0¢

230.00

210.00

190.00

170.00

150.00

130.00

110.00

90.00
70.00
50.00

¢0-80-1¢0¢

GUOLIAN FUTURES

WIND, EEXHASEWHERER

AR :



ST

1~

KR
o

100K 37 < BRAZ -4t o5 ML THI B - 24 4

kel

- ¥0-20-¥¢0¢
- ¥0-G0-¥¢0¢
- 70-€0-¥¢0¢
- ¥0-10-¥¢0¢
F¥0-L1-€¢0¢
- ¥0-60-€¢0¢
- ¥0-20-€¢0¢
- ¥0-G0-€¢0¢
- ¥0-€0-€¢0¢
- ¥0-10-€¢0¢
F¥0-L1-¢coc
I ¥0-60-¢¢0¢
- ¥0-20-¢¢0¢
- ¥0-G0-¢c0¢
- ¥0-€0-¢¢0¢
- ¥0-10-¢¢0¢
Fv0-Li-1¢0¢
I ¥0-60-1¢0¢

6,050.00 4
5,050.00
4,050.00
3,050.00
2,050.00—|
1,050.00

T A 5 R TR - 24 B

30 KR T

- 10-90-¥20¢
I 10-¥0-¥20C
I 10-¢0-¥20¢
- 10-¢l-€20¢
I 10-01-€20¢
I 10-80-€¢0C
I 10-90-€20¢
I 10-¥0-€20¢
- 10-¢0-€20C
- 10-¢l-¢c0c
- 10-01-¢c0¢
I 10-80-¢¢0C
- 10-90-¢¢0¢
- 10-¥0-¢c0c
- 10-¢0-¢20¢
- 10-¢l-1e0c
- 10-01-1c0¢

10-80-120C

¥0-20-1¢0¢

50.00

550.00 4
500.00
450.00
400.00
350.00
300.00
250.00
200.00
150.00 -
100.00 -
50.00

WIND, EEXHASEWHERER

AR :

YRS R

A

.4

S A ] /)N R o R

104.00
103.50 1
103.00
102.50 4
102.00 4
101.50 4
101.00 4
100.50 4
100.00

LR AR AL xXFE:H

gl

200.00
150.00
100.00
50.00
0.00
-50.00
-100.00 -

GUOLIAN FUTURES



e 5 [ 00 R 22

PRAZ

2.00

1.50

1.00

-0.50

-0.00

r-0.50

r-1.00

-1.50

60-204202
- 0250202
a4
- 0L-20-ve0e
FgeTiezoz
20"k i-gz0T
- €1-60-€202
- §¢-L0-€202
- S0-90-€202
[ 91-v0-€coe
- §¢go-e20T
- 90-10-€202
FLbobigeoz
- 82602202
- 60-80-2202
- 02902202
- 10-50-2202
- gl-€0zeoz
- leiozeoz
Fcogi-ieoz
ez
- 728071202
- S0-20-1202
- 91-60-1202
- 22-€0-120g
- S0-z0-Lz0e
4121020z
- 82-01-0202
- 80-60-0202
- 02-£0-0202
- 1€-50-0202

- L 170-0202
- 1Z-20-0Z0Z
I 20-10-0202
FEL-LL-6L0Z

6.00

r3.00

5.00

-2.00

4.00

-1.00

3.00

-0.00

2.00 -

r-1.00

1.00

r-2.00

¥Z-60-6102
o
=
b5,

-3.00

- 22-50-4202
- 22-€0-7202
- 22-L0-7202
- 2Z-LL-€20Z
- 22-60-€202
- 22-20-€202
- 22-50-€202
- 22-€0-€202
- gTl0-e202
reehieeoe
- 2260220z
- ¢TL02202
- 22502202
- 22-€0ce0z
- gerL0ceoz
FeThioieoz
- ¢T60-1202
- geL0-Le0e
- 2T50-120z
- 2Te01202
- 22-10-1202
- 221 1-0202
- 22-60-0202
- ¢¢-£0-0202
- €¢50-0202
- ¢T€0-0202
- ¢c0-0202
FgTh6L02
- 22606102

6.00

5.00

4.00

3.00

2.00

1.00

22-10-6102

0.00

PR 106

&

#HX

FH:Hf

fi K 24E

At

%M

10Y-2Y CHiff)

B 2=

gl

(2
I

SE [ f

A 2 : 104F

%

TSN ik 2k

HE10Y-32[E10Y CHid)

iR 22

WIND, EBHIRTRTRAT

BB KR :

GUOLIAN FUTURES



Bl CONTENTS
Hx

02 mispsxEeEs

GUOLIAN FUTURES




AR T

el
po =)
T
U
<]

500 47l Fl Bk MR
' 20000 - 4200
2,001 0 T T T T T T T T 4000
e} > %, Se) 3o ] g > 3ol
S o o o o o e oV &
: . " S S S S o S
1001 oo & & & & & S - 3800
-40000 - L 3600
0.00+ = T T
BR X R AE (28 FEH G R
BHOHHUE
EH & W MH e W@ 60000 L 3400
-1.00
-80000 - - 3200
-2.00
100000 - L 3000
3004 — R (RN R BN TR —PiR3004850 A

BIESKIR: WIND, EBEHALRHSTAT
GUOLIAN FUTURES “ 16



RxT

el
po =)
T
U
<]

T RATHEE (27D

2,500.00 - -40.00
L 35.00
2,000.00 -
L 30.00
1,500.00 - 2300
L 20.00
1,000.00 - | 18 8
L 10.00
500.00 -
I I L 5,00
0.00 4 - 0.00

202307 2023-08 2023-09 2023-10 2023-11 2023-12 2024-01 2024-02 2024-03 2024-04 2024-05 2024-06
WIS A e RS RS A RS A A THE e B R 5 5 B (i A, %)

BRI : WIND, EBXHILERASTER
GUOLIAN FUTURES



JBe At P 60 H B 3 F 43

r L1-20-¥20C
I L 1-90-¥20C
I L 1-G0-¥20C
I L -v0-¥20C
I LL-€0-¥20C
I L1-¢c0-¥20C
F LL-10-¥20C
FLi-cl-€20c
FLL-L1-€20C
I L1-0l-€20c
I L 1-60-€20C
I 1 1-80-€20¢C
L 1-20-€20C
I 1 1-90-€20¢C
I L 1-G0-€20¢C
I LL-¥0-€20C
I L1-€0-€20C
I L 1-c0-€20C
FL1-10-€20C
I LL-cl-ccoc
FLL-Ll-czoc
I L1-0l-cToc
I L 1-60-¢20C
I L 1-80-¢20C
I L1-20-¢20c
I 1 1-90-¢20c
I L 1-G0-¢20c
I LL-v0-c20c
I L L-€0-¢20c
I L1-¢c0-ccoc
I L1-10-¢2oc
FLi-cl-lcoc
FLi-bl-120c
FLL-0l-L20c

8.00
7.00
0
5.00

5500
5000
4500
4000

4.00

3.00

-3500

2.00

3000

1.00

L 1-60-12c0cC

0.00

2500

s

PER300J ot 47 b
f

r L1-20-¥20cC
- L1-90-¥20cC
r L1-G0-¥20cC
- LL-¥0-¥20cC
- LL-€0-¥C0cC
- LL-20-v2oe
r LL-10-¥coc
- Ll-¢l-€coe
rLi-lLl-ecoc
r LL-0l-€20e
r L1-60-€20C
- L1-80-€20cC
- L1-20-€C0cC
- L1-90-€20¢C
- L1-G0-€C0cC
r LL-¥0-€20cC
- L1-€0-€C0cC
- L1-¢0-€20e
- Ll-10-ecoc
- Ll-¢l-geoe
rLl-ll-geoe
F LL-0l-2coc
- L1-60-2c0c
- L1-80-2c0c
- b1-20-ccoc
- L1-90-2coc
- L1-g0-22oe
- LL-¥0-2coc
- LL-€0-220e
- L1-¢0-2eoc
- Ll-l0-ceoc
FLl-cl-lecoe
Fll-li-leoe
rLL-0l-Lcoc
L1-60-120C

8.00
7.00
6.00

ARG

4.00

3.00

2.00

o
QS
—

JBe iy RUBSL R A

60 H 3T

IARB00FREL (D

1STD 25TD

——AVG e —1STD —25TD

JRE I A

BUEKIE: WIND, EBXRALZHISTRR

GUOLIAN FUTURES



VIR300PE (TT™) fti{E 7K1

L. h

A P

r'

¥

r ¢l-L0-¥20C
I ¢1-S0-¥C0C
- C1-€0-¥20C
Fcl-l0-¥coc
Fcl-11-€20c
I C1-60-€20C
rCl-L0-€20C
- ¢1-S0-€20C
- C1-€0-€20C
Cl-10-€20C
Fcl-ll-¢ccoc
- ¢1-60-¢C0C
IFcl-L0-¢ceoc
- ¢1-90-¢20T
I ¢1-€0-¢coc
¢l-10-¢ccoc
Fcl-li-1coc
FC1-60-120C
FCl-L0-120C
C1-50-120C
FCl-€0-120c
FCl-10-120c
rCl-11-0c0c
- ¢1-60-0C0C
I C1-,0-020C
- ¢1-G0-0C0¢C
- ¢1-€0-0C0¢
FCl-10-020C
Fcl-li-610C
FC1-60-610C

18.00 ~

_FAIF50PE (TTM) 4t 7K F
W VW

7

0y

17.00 1

16.00

15.00 ~

14.00 ~

13.00

12.00 A

11.00 4

W

¥

A

10.00

C1-,0-610¢

9.00

r ¢l-L0-¥C0C
- ¢1-S0-C0C
- Cl-€0-¥c0c
- cl-10-¥coc
Fcl-li-€coc
- ¢1-60-€20C
- cl-L0-€20c
- ¢1-S0-€20C
- C1-€0-€20C
- Cl-10-€20C
rCl-li-ccoc
- ¢1-60-¢C0C
- Cl-L0-¢c0C
- ¢1-50-¢c0C
- ¢l-€0-2coc
- Cl-10-¢coc
Fcl-li-1zoe
- ¢1-60-120C
-cl-L0-120C
- ¢l-S0-120c
FCl-€0-120C
FCl-10-120C
- Cl-11-0coc
- ¢1-60-0C0C
- ¢l-20-0C0C
- ¢1-50-0c0C
- ¢l-€0-0c0c
- cl-10-0c0c
Fcl-li-610C
- C1-60-610C

16.00

EBIE{EK

15.00

14.00 -

13.00 -

12.00

11.00

10.00 W‘\

9.00

8.00

Cl-,0-610C
o
o
N

90%43-11

10%43 5L

300PE (TTM)

s

50% 435

2

10%531;

_HIE50PE (TTV)

GUOLIAN FUTURES

BUESRIE: WIND, EBHASEHSER



7

3

EBIE{EK

H1iiF1000PE(TTM) i {E /K F:

H1E500PE(TTM) fii {E 7K “F

I Cl-G0-¥2oc
I Cl-€0-vcoc
Fcl-L0-vcoc
Fcl-Ll-€coc
I cl-60-€c0c
Fcl-L0-€20c
FZl-G0-€20c
[ Cl-€0-€c0c
Fcl-L0-€coc
FZl-lLl-ccoc
[ ¢l-60-ccoc
Fcl-L0-ccoc
FZl-50-ccoc
[ Cl-€0-ccoc
FZl-L0-ccoc
Fcl-Li-lcoc
Fcl-60-Lcoc
Fcl-20-Lcoc
FZl-G0-Lcoc
Fcl-€0-Lcoc
Fcl-L0-Lcoc
Fcl-Ll-0coc
- ¢l-60-0c0c
- cl-20-0c0c
[ ¢lL-G0-0c0c
- ¢l-€0-0c0c
FZl-L0-0coc
Fcl-Li-6L0C
Fcl-60-6L0C

70.00

60.00 1

50.00 1
40.00

30.00 -

20.00

cl-,0-6L0C

10.00

r ¢l-L0-¥20C
I ¢1-S0-¥20C
I ¢l-€0-¥20C
FCl-10-¥20C
FCl-l1-€20C
I ¢1-60-€20C
I ¢l-L0-€20C
I ¢1-G0-€20C
FC1-€0-€20C
I ¢l-10-€20C
Fcl-l1-czoe
- ¢1-60-¢c0C
I ¢1-L0-¢c0C
I ¢1-S0-¢c0C
I ¢l-€0-c20c
FC¢l-10-¢c0c
Fcl-l1-120C
I ¢1-60-120C
F¢l-L0-1coc
I ¢1-S0-120C
FC¢l-€0-120C
F¢l-10-120C
FCl-11-0c0C
- ¢1-60-020C
I ¢1-L0-020C
I ¢1-S0-020C
- ¢1-€0-020C
FC¢l-10-020C
Fcl-11-610C
FC1-60-610C

40.004

35.004

30.004

25.00- MVWJ

20.004

15.001

¢l-/0-610C

10.00

90% 37

0% bz

5

10%53-hr

H4IE 1000PE (TTM)

50%43 31 90% %3z

10% 733z

F131F500PE (TTM)

GUOLIAN FUTURES

WIND, EEXHASEWHERER

AR :



) BT

t—JI
po =)
T
U
<]

RBRB (470 R (IL70)
16000 - 200 9001 20
800
15500 - - 100
‘ ” ‘ | ‘ 2004 ‘ I "‘ |II ‘||| “ I'I | |||.| , [ |’I m ||I‘ |I|‘|"|I bl || ‘ i |||."‘ b hp ’lll.ll_o
15000 sk I b i i l‘!l 11 | |.|uI e W‘I lw“ 1| || m | \UU |” i ” ||‘ [WRAdl \w |1 ‘ |
i -
F-20
14500 - | H --100 —
14000 - --200 4001 \\“““V‘Haw*m»j,\wv“m
13500 --300 %007 el
200
13000 - -400 --80
100-
12500 T T T T T -500 0 | | ; | | -100
2ESARLE ZUEE0S-TE 2051110 REOL-LE 20280510 2ER05A1E 2023-07-17 20230917 20231117 2024-01-17 20240317 2024-05-17
WA R L (D L A - R AR D — HZERA
BUEKIE: WIND, EBXRALZHISTRR
21

GUOLIAN FUTURES ‘



S LI (LT

FRIGHE

AR S BB IS (275

1-/07202
107202 o
o
t
07202 =
+
IM/\
90-/0-7202 e
X
202 m
HH
20z s
<
0£-90-7202 K
n
82-90-7202
92-90-7202
o
2
peiegn00- 7202 &
=
| 22-90-7202 =
| ]
| M_m
e | -90-720C H
n o
—m ~
91-90-7202 mi\
L N
]
m— 7-90-720C
I T T T T T T 1
o o o o o o o o
o o o o o o o
WU'GQ*NON
| 0L-20-v202
———
-80=20-¥20C —
B 90-20-¥20¢
I v0-20-¥20C
I|
W'Iﬂ'lﬂ.'
o
|OM-®O-VNON
m— 97-90-¥20C
|
EE— 9¢-90-¥20¢
I ¥C-90-¥¢0Z
L ¢2-90-¥20¢
]
- 20¢
|
- 81-90-¥20¢
]
|®w|©o|VNON
1 ¥1-90-¥20¢
]
¢1-90-¥20¢
o © ©o© o o o o o
3 ? I I = 3 8

4% EBh LA HI:_FIES0

R
/AN

B EB TN AR

-
m i

bR Bt (476D

}1-20-¥20C

e-90-r20¢
62-90-7202
82-90-7202

€2-90-7¢0¢
| CC90720¢

WIND. EEXHARHZTER

B RIR -

22

200+

01904202
o o o o o a o
0 (o] 0 :w m ﬁ
V2]
L
[a's
S
-
>
L
P
<
—
o
>
O

JerEit: M H EEFRA

O 2 H SRR

A

KL

-
7

Vs - 2 H



ST
I
()|
N\ 7
PR
N
S
|
&

FAESORRE TR AR AR H (%)

90.00

80.00 -

=i

. - |

60.00 v

50,001

40.00- f

™ v v I Y . | | il

30.00 - | L B | I

2000 T T T T T T T T T T T
[ve] [+e] [ve] [ve] [ve] [ve] 0 [ve] [ve] [ve] 0 [ve]
N o o & il & - & o < dy é
[ = o o - - - o o o o o o
& o & o o & < < + < < <
N (o)) N N (o)) N [o\] [a\] N N N N
o o o o o o o o o o o o
N N N N N N N N N N N N
— ISR AR/ FF e E LOBIP e 5085307 90%4r

GUOLIAN FUTURES

TE300 B 48 HH B2 ale A2 R4 B (%)

80.00

70.00

60.00 A I I

4000 - L VIl | f ‘l,
30.00 I | .

20.00

|

MWL)

!’ ‘V’
/

v

2023-07-18
2023-08-18
2023-09-18
2023-10-18
2023-12-18

>+ 2023-11-18 1
aE
=
i

— PR 300FR HY B AT

2024-01-18
2024-02-18
2024-03-18
2024-04-18
2024-05-18

L0%IINL e 50%73451 90%7

BUEKIE: WIND, EBXRALZHISTRR

2024-06-18

GaK A

23

N



HHES00 B 48 H B BRAZ 17 EE (%)

FRUIE 1000 8 £ 30 B8 e A8 K76: LE (%)

- 10-2£0-¥20¢C

L 10-90-¥20C

- 10-G0-¥20¢C

L L0-¥0-¥20cC

- 10-€0-¥20¢C

L 10-¢0-¥20C

L 10-L0-¥20C

- 10-Cl-€2c0c

L L0-L1-€20C

- 10-01-€¢0¢

L 10-60-€20C

L 10-80-€2¢0¢

- 10-20-€20C

L 10-90-€2¢0¢

- 10-G0-€20C

L L0-¥0-€20¢C

- 10-€0-€20C

140.00 4

120.00

100.00

80.00

60.00

40.00

A/WAWA W ./

100.00

90.00

80.00

70.00

60.00

50.00

40.00

30.00

10-¢0-€¢0C

20.00

vy

v"

L

20.00

- 81-90-¥20¢

- 81-G0-¥20¢

- 81-¥0-¥20¢

- 81-€0-¥20¢C

- 81-¢0-¥20¢

-81-10-¥20¢

-8l-Ccl-€c0c

-8l-11-€20c

-81-0l-€c0c

- 81-60-€20¢C

-81-80-€20¢C

-81-,0-€20¢

o

=
=}
=

50%7 11 90%531

10%541

F13F 1000 46 1

50%3fir 90%3-L

10%53- 131

HHIEBO0 I FiR W B A i/ FF B i

WIND. EEXHARHZTER

B RIR -

24

GUOLIAN FUTURES



HAD N &

101

AR50 fE At A A 2

g—

-204

-304

-50

-60 4
e [HOO0E

20+

T J
2024-05-30 2024-06:Q9 2024-06-
-104

T T
2024-06-29 2024-07-09

THO1 k2%

THO23E 2

- = [HO3JEZ

FHUESOOB R I B & S L3 2

2024-05-30
-20

-40 -

-60

-80

-100

-120 1

-140-

—_— 00 R 2

GUOLIAN FUTURES

T
2024-06-09 4-06-19

T T
2024-06-29 2024-07:0

N
"\/, \\I -~ "V

TCO1RE % 1C023 % - = 100352

IR0 R A =
10
O T A T T
2024-05-30 2024-06-09 2024£06- 2024-06-29 2024-07-09

= N

404N\ ~ -

AP ANE / \/ e /

N v b Y NN

-50 v Nz 1 vi s~ o
-60_

— Q0K 2 IF013E% IF023% - = JFO3%E

FE1000/ $8 HH I & A 2 B =

50 -

O T AVA T T
2024-05-30 2024-06-09 2024—06—1§\/20@/___6—292024—W
_50_

-100 A
-150
200+ . -~
N\ V4 - T
2504 N7 N/
_300_ N N N N
— MO0 KEZE IMO13E 2 IMO23E 7= - - IMO3JEZ

HiEKiE: WIND, EEXAALIHISTAT

2

5



T A A A 25k

L4 JT A 4R A 2 5K T

L s 20-v202
W -90-7202 -
-520Z & L 58890-20C %
Ww L iso-vzoz m
o - (o}
o as50-7202 f L190-60-v202 I
< ! E&vo-vz0z
L oy | -70-5202 -wouho.ﬁom
L)
. " L 2Z-£0-720Z pa
L1-€0-202 & A 5
- m M [fe)
’
20-¥20¢C .mm/-
— By
& g g
/1-21-€202 g o -
m g2-1 16202
m Ll-L1-€202 uh MMN:.mNoN
== !
Z-01-€202
i -
L1-01-€20¢C v F60-01-€20¢C i
i E vz-60-6202 o
1 b
L1-60-€20C M/w B:60-£202 &
S =
[ =
i =
/L1-80-€20¢C
=10-6<0 T T T T 1 i G
o | =4 o o a3 o o o o o o o o o
< § § & & ¢ 8§ S & i S :
9 =
b -90-¥202 e
) . 2
s =
,. 1 S
_ 260-720C <
107202 !
u f1-vo-vzoz
) =
o P g =
et 1 E0 V202 B LT-€0-4202 &
¢ o %
: B B
L M -20-4202
u. 2=t 0=pctT PVI ﬂm._ L -
« & x =y &
b 1246202 g & =
1 8 LT-TT-€20C S
3 4o
FZb-LL-€c0C Mn_._ -11-£202
| O &
D 5 - |
P11-01-c20 ol 1-0T-€207 ﬂ
] b
& =
I 21-60-€20C o W.mo-mmom &
» = o
: :
.-ﬂvmo.mmom £T-80-€20C
r T T =€¢0C— T T T T 1 f T £1-40-€202 ! ! !
o o o o o o o o o o o o o o o o o o o
8 ] = T 883 e R B ° % § F§ % ® 3

26

WIND., EBXHALEHRZTAR

g EEE TR

GUOLIAN FUTURES



i E

1.56

IF00,/THOO

1.54 +

1.52

1.44+

1424

1404

1.38 1

1.36

N

- \'\pv_'m_ o

A
Y

1.34 T T T T
2023-07-17 2023-09-17 2023-11-17 2024-01-17 2024-03-17

e [F00/THOO 10%5 L 50% 4L

1C00/THO0
2.50

2.45
2.40 4

2.35 1

T
2024-05-17

- = Q0% AL

\ . )
e N,

2.20
215
2104

2.05

2.00

T T T T
2023-07-17 2023-09-17 2023-11-17 2024-01-17 2024-03-17
= [C00/TH00 10%43 iz 50% M.

GUOLIAN FUTURES

T
2024-05-17

- = 90% %

1C00/IF00
1.70+

1.65+

1.60

155 _‘\;‘."‘u\, ' "v‘ .
1,50 “ , | 44 W\Aﬁw

1.45

1.40

1.354

1.30

1 25 T T T T T
2023-07-17 2023-09-17 2023-11-17 2024-01-17 2024-03-17 2024-05-17

e [C00/IF00 10%53+4v7 50%53+41 - = 90%5 1

IM00/1C00

1114

1.10+

1.094

1.08

1.07 1
1.06 —w\
1.05+ v

1.04+

1.03 A

T T T T T
2023-08-01 2023-10-01 2023-12-01 2024-02-01 2024-04-01 2024-06-01

e [MO0/1C0O0 10%93oL. 50%53 7 - = 90%IML

BEKIE: WIND, EREHALHITTRT



BHIN &

P& B2

HEA BN E

‘X

Ll-Cl-€20C

FZL-lL1-€20c

- £41-60-€20C

-80-€20C

80

60+

40

20+
0
20

=

.

-10-¥¢0¢

i WF.NTmNom
~/

FLL-11-€20e

FLl-01-€20¢C

I L1-60-€20¢C

-80-€20¢

-60

-804

-100

-120-

60+

401

204

IF03-IF00

IF02-1F00

IFO1-1F00

THO2-IHOO THO3-1HO0

ITHO1-IHOO

¢

Shglings

=
—
r LE0-620& T T T T 1
3 3 8 8 8 8 8 2
' < i a a @ @
Hd
s
=
&
&y
4o
O
—
LT-0T-£¢0C
LI-60-£C0C
11-80-€£¢0¢C
r T HAE-A0-E€0¢ T T T T 1
o o o o o o o o o o
o 3] 9] o 0 o %) o w0
- R 4

Py
=]

IMO2-1IMOO IMO3-IMOO

IMO1-TMO0

1C02-1C00 ICO3-1C00

IC01-1C00

WIND, EBXHAE#RTRT

B RIR -

GUOLIAN FUTURES



Bl CONTENTS
Hx

03 mismsuuEss

GUOLIAN FUTURES




WREE
e
b5 el 2
30
60 H
FF 4 PCR
B A PCR
BERARREE
TV-HV30

i &£

Cal 1l K E4T
&l

Put it KFFE TR
i

F IRt

FRETOTHS  3472.4
2024/7/19
EN| L
11.30%  14.04%
8. 77% 8. 16%
10.99%  11.42%
57.50%  57.61%
55.45%  88.19%
-4.69%  -10. 15%
2. 52% 5. 88%
-21.20% —31.15%

GUOLIAN FUTURES

102407

Tk KR

TAEAT BT

BKER IR
2. T4%
0.61%
~0. 43%

-0. 11%

—-32. T4%

5. 46%

—3. 36%

9. 96%

3500

3450

0. 00%

0. 92%

0. 00%

17. 79%

5.27%

19. 19%

59. 53%

15. 14%

0.12%

3450

WI=FAahr —F A

0.00%

49. 80%

11.07%

16. 54%

58. 85%

10. 00%

B E
fa4r
o5 W &
30H
60 H
FFPCR
B ATPCR
BRKEKERRE
TV-HV30

i 5

Cal 1Bt KFFRAT
WA

Putipt KFFE1T
B

PrREIOTRE  4878. 02

2024/7/19
ESE LA
22.20% 22.88%
23.81% 20.87%
24. 54% 23. 55%
55. 75% 54.27%
71.75%  101. 48%
—4.20% ~T.36%
-1.61% 2.01%
-5.81% —29. 30%

M02407

Kk R

TEAT B

KK
~0. 68%
2. 95%
0. 9%
1. 48%
~29. 73%
3. 16%
~3. 63%

23. 49%

5000

4700

63. 64%

73. 65%

78. 52%

11. 06%

9.81%

39. 66%

21. 88%

69. 58%

BESRIE: WIND, EERHASSRISSFR

=0. 32%

1900

56.

67.

69.

20.

15.

52.

36.

7L

I=FEML E—F T

52%

19%

96%

95%

42%

31%

514%

15%

3

0



R FFEIE A

\ », M2, ) > E
VPIR300F8 BN H AZ R & HHIE1000F8 AR H sl A FE B
351000 - 4200 351000 >600
301000 B
251000
5200
- 3800 251000
201000 5000
- 3600 201000
151000 4800
- 3400 151000
101000 4600
101000
51000 - 3200 4400
51000
1000 T T I T T T T I T T I T T [ T T T T T T T T T I 3000 4200
TOAMONNNNHO A OONAONTONOAO T O O M ®
0 dQdQdAddddIddIdsenslde R
NMNOWOXWANOO AT NNAASNNOOMS 10O 1000 T T T 4000
SRS TeaNSSdoddITISESIIISESES
N A NNANNNAONNONNNONNNONOANO N O 2024/5/23 2024/6/7 2024/6/22 2024/7/7
cococococoANANANNNNOORNOOONONOGNO N
SARAANO999099 RN N NN ~ N N
H3xE — BIFEE — FFR300f581 ( GiH) HE AR E — BiFEE — huE1000i528 ( /i)

GUOLIAN FUTURES HIBSR: WIND, EBORETRAT 31



&

PER300F8 B A A2 B PCRIE

HUTE 2 E

VAN

PCRIES*

HF11IE 100038 A B 32 B PCRIH

o o o o o o o o o
o = | o o & o o o o
o un o mn o wn £ n £
~ (=} O wn n < < ™M (2]
L 1 1 1 1 1 1 1
=
o
o
(@]
—
b=
#+
o
N
o
<
o
1
+H
-
E,
NS
~ ~—
S~
g S
L m o
b5 =__\E=
X
=®
om
q
o
r T T T T T M
o o o o o o o o
g 3 8 8 © ¥ A9
o o o o o o o
o o o o o o o
o o [*%) O < N o
< < o o o o™ o
L 1 L L 1 L
-8/L/ve0T
- €2/9/¥20t
- 8/9/ve0T %
- ¥2/S/v70T Ho
o
- 6/S/ve0T m
- v2/0/v20T [
L 6/v/vTor O
- Sz/e/veot
- 0T/€/v20T
- ¥2/t/ve0t
- 6/7/v20T
- Se/T/veot =
L 0T/1/t20T H
- 9c/r/ecoe
- :\NH\MSN%
-9z/11/€000
- :\:\momm
- Le/oT/€e0t y
L zr/ot/czoz
L rz/6/€z0z 1Y
L z/6/cz0z 1B
- 82/8/€20T
- €1/8/€70C
- 62/L/€T0C
T T T T T T Y1/L/€20C
(@) o o o o o (@)
(] < o~ o o < [a\]
- -~ — -

1 {IE100048 F HAMN K & E PCRIE

VHER300F8 BOHBFF & B PCRIE

r 4200

r 6000

- 5500

- 5000

- 4500

- 4000

- 3500

3000

2024/7/7

HiE1000§5%%

2024/6/22

2024/6/7

FE=PCR ( %, /A5 )

65

60 |

- 4000

55

50 +

3800

45

40

354

30

3200

25

2024/5/23

20

3000

90

80

- 8/L/v20T

- €2/9/vz0T
- 8/9/v20T

- ¥2/S/v2ot
- 6/S/v20C

- v2/v/vT0T
- 6/v/v20T

- sz/e/veot
- 0T/€/v20T
- v2/t/veot
- 6/t/v20t

- sz/1/veot
- 0T/1/¥20T
9z/tT/€T0T
- TT/TT/ET0t
- 9Z/11/€00t—
- TT/TT/€000
- Lz/ot/ctoe s
- er/ot/ezoz Il
L rz/6/cz0t {0
L z1/6/€20 1E
- 87/8/€20C

- €1/8/€20C

- 62/L/€T0T
v1/L/€20C

R30015284

s
N
4

% , A5 )

C

70

60

50

40

30

o
~N

32

GUOLIAN FUTURES

: WIND. EIBKHALERRSSRR

3
3
HeJs

imk



HEENMIER

102407Fr &1

14000 4

12000 +

10000 +

8000

6000

4000

2000 +

3050310031503200 325033003350 3400 34503500 35503600 365037003750 380038503900 39504000

mERFGE BERFCE

GUOLIAN FUTURES

10000
9000
8000
7000
6000
5000
4000
3000
2000
1000

4200
4250

4300
4350

4400

4450

MO2407+¢ & &7 A1

4500
4550

4600

N ERTEE

4650

4700

O O O O O O O o o o
n O n O n O O O O o
N 00 00 OO OO O =« N M <
< 5 T S DN N NN
A —
BERSCE

BARSE: WIND., ERHAHSIAT 33

\



I — R Eh R

I — SR IP IR 30038 BUWAL B 3h R HE

35.00%
30.00% -
25.00% -
20.00% -
15.00% -
10.00% -
5.00% -
0.00% T T T T
5H 30H 60H 90H 120H
B/MVE =@ 10%533 50%%> {5
90%5> 131 —— X XIE —— EXFN{E

GUOLIAN FUTURES

100.00% ~
90.00% -
80.00% -
70.00%
60.00% -
50.00%
40.00% A
30.00%
20.00% -
10.00%

0.00%

IE—4EFiE 100038 BOH B B 5h FE M

> %‘%/NE

90% 531z

30 €0 90
q e 10%R0T 0%
—— S KIE —o— SifE

HUBKIE: WIND, EREHASTHSRET

120H

34

\



&4 S ThZR M h S E oh R

T IR300T 8 BURB B B R EH

25.00% 4200
4000

20.00%
3800

15.00%
3600

10.00%
- 3400

o/

5.00% i
0.00% 1 1 I I I | I I I I I | | 1 1 I I I I I I I | | 3000
ST O MO ANNAN-THOAOANOSTONMOFTAHAT OO MO
N s A S S TS TS A N AN AN dN AN NN
R e T e R e e o T T e T T T S
SN TS0 SO 1T O A A AN N AT AN NN NN OO
[ T A L e T 4 4 T i B [ e
N ONO AN N ANNND NN T I g T T T T
onNoOoONOAaNAaNOMmMAanmaAaNonoMnm AN AN AN AN NN AN AN NN~
N O ANOANOOANONOANNOOOOOOOOOOOO
N N N ANOoONOANO O AN AN ANANANANANANNNNN

[g\} o~ NN
::'_\' E" CE—— : _><
FIR300154% (G ) FHFERSENE
HV30 = HV60

GUOLIAN FUTURES

35.00%

30.00% —

HIE 100048 2L 3 2 & - 5800
- 5600
- 5400

25.00%
/\/\_ \[ 5200

20.00% - L 5000
15.00% - 4800
L 4600
10.00%
L 4400
5.00% -
0.00% : : : 4000
2024/5/14 2024/5/29 2024/6/13 2024/6/28
FiF1000fE80HAI (At ) — FHFEERESHEIER
HV30 = HV/60

BESKIE: WIND, EBLHAEMISTAT 35



fa & K shR A BRI

; . . FiIE 100048 HORA AT RN
PIR300F5 BRI R
10.00% -
15.00% -
8.00%
10.00% 6.00%
4.00% -|
5.00%
2.00% A /\-
0.00% 11 8 \ w - 0.00% AN ' ) v V
. + o ® 5 F Iy o Iy =8 = 2024/5/14 2004/6/14 \
FE RS SSgdg3Fd Iy -2.00% -
s500%&E 8888 232 8g§g8 S
’ < fsgSg o = -4.00% -
At -6.00% -
—IV-HV30——IV-HV60
-15.00% -
=—IV-HV30 —IV-HV60
VIR300F8 BOHALUE BB BRI 2= tHiE100018 BUNAUE Bk F Bk RS B 22
10.00% - 5000 5.00% 7 5700
8.00% | - 4800 5600
6.00% I 4600 0.00% /\ T T T
2024 V4 2024/5/29 2024/6/13 2024/6/28
4.00% | - 4400 5500
2.00% | - 4200 -5.00% - | 5400
0.00% | - 4000
e (Vo) oQl
! & = - 5300
-2.00% 4 S S} 3800 -10.00% -
| > =
o [
-4.00% S - 3600 L 5200
-6.00% 3400 -15.00% |
- 5100
-8.00% | - 3200
-10.00% - 3000 -20.00% - - 5000
— EEFEK IV-FEEEK IV— FIR30015%1 ( 5H) — EEHEK IV-FEEE IV —FiE1000{5%) ( A )

36
GUOLIAN FUTURES WS WIND, EIEXHALHTETA \,



K

L,

V7 +
TR A ’j
2| ._|:|7|:L‘
VHIR300F8 BHBLEE B B MEE
1.5+
1.34
1.1
0.9
0.7
0.5
0.3
0.1 T T T T T T T T T T T T T T T T T T T T T T 1
O O O O O O O O OO O O OO OO OO oo o o
N O 1N oMo WmowmoOwmoOLwowmWwowoLwmo wmo
O "1 "1 AN AN " OO < LD N O OIS0 O0OO0O)OoO O
M N N M M N MNH M M N N M M N N MO N N N < T <
— Bk SRR — B EIEER
VPIR300FE BUBL B B R R 454
16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%
2.00%
0.00% T T ] T T
M H ~H ~TNH Z=H [ 2= 5% 1o 2=
—.—2&}':5 _._J:F;I:ﬂ

GUOLIAN FUTURES

0.45

0.4

0.35

0.3

0.25

0.2

0.15 4

0.1

0.05

N\

24.00%
23.50%
23.00%
22.50% -
22.00%
21.50%
21.00%
20.50%
20.00%
19.50%

f
1]
=N
clir
»
i
4 4700

HIIE 100048 BORBLS: 3l Z IR 4544

19.00%

=

TFA J:é% WE RS

BUERIE: WIND, EBXAALTHSAT

3

7



(=)

Mt

60

40+

e

20+

——mm— 100 S0 N = wa—

S =

-

)
o

2021/12/23 4 =i

-40

=

.
27

s
&

SIRRVIE R ES

T ER30058 BORBUN B RE F

202 axbisige:
207%g
2023/1/23
2023/ 78
202

2023

20

r 5500

- 5000

4500

P 4000

3500

—o-( IV (0.25Delta) -IV ( -0.25Delta ) ) /SEEIV——iFFR30045%L ( 43000

GUOLIAN FUTURES

HE 10007 5 YU i BE A= %5
301 r 5800
20 - 5600
10 5400
2(())24/5/7 2024;/5/22 ZOZMA 202I4/7/6 7200
-10 - 5000
220 4800
-30 4600
-40 4400
-50 4200
-60 - - 4000

—— (IV (0.25Delta ) -IV ( -0.25Delta ) ) /SE{EIV = chiF10003525 (%M

BARSE: WIND., ERHAHSIAT 38

\



%5 M A

57 A

A A B BRIR T AT EORE, AR XL B A HERR PEAN e BEAE A AR f O
ko

W F AR NS, FAR RS IR DR ik . BT RGeS
I RN AR FE 3 NIRRT LA DL R oA ik, s B B kA F) He At A5 2 AT
A—ERAAFREE R, RS, RS Fra i s I AR E Y 62 =
HISLYy, AU EREZE . B w) KT SO AR & I e A BT 51 R BIAE AT
HAa A R A 75T

AR FrER AL BORE b K T A 5 e ik [ BB H B 28 W AE AR T T AT H YT AT,
AIRERS I, SR SR ATIE AN

ARG B BRI GL I o REeBmVFnT, AEMHUGATN NAFREAT R K
SRR AT IEIE R ORI GIE, fEM S A “CEBE AR, I REERA
=] {0 — IR

AT KR B R R



