ALk LB

" R & B I}
@2 fnﬁl ﬂﬁu:es

TS F-E R IRET, SRR R

REHRREEERAERE

FRSHAR IR R G R igeH 2024-3-25

G RISER: IERFRI[2011]1771S
XUSig
MAZFIEUES . F3033924
REREIEIES . Z0013026
E3iE: 021-68757089

FECk

MAVEIEZIES: F03118003
EE3E: 021-68757089
HBFE: wubx@gh168. com. cn

#B#E: liuhf@gh168.com.cn



4.00%

3.00%

2.00%

1.00%

0.00%

-1.00%

mEIRED

A— A=

EomitEHKEkE (%)

mEERESD mEREEN

|

B/ ERATTINIEE

Y Y

N
v

v v

— BREHEEN

$

S A
N N
% &
% &

Ay

B EH mREERD

% (T/iE)

o
S
S
o
>

BRE SREN

N
o
>

11
3

$

a°

N
o
W

$

Q°

9.0%
8.0%

7.0% 6.46%

6.0%
5.0%
4.0%
3.0%
2.0%
1.0%
0.0%

BEED

EBmITEERKEXE (%)

8.00%

2.08%

[}

ExES

BT E5

3.50%

BIFESN

3.52%

mEEN

EEmMH SRR

K=
FFEM
=S
A&
-l
=8
Z8in
BRER (IKLERAN)
BRERIE (IKCERAN)
P8 (F)
HEeE (F)
FEEN (F)

BIRED

1665.5
1655
1678

1630.5
47.5
2.9%
1656

101

6.46%

123323

129239

-11730

ERESN

2185.5
2178
2202
2149

53
2.5%
2178

45

2.08%

21112

29610
-2819

BT E£5

844
848
849.5
827.5
22
2.7%
839.5
63
8.00%
349877
395360
-83300

B ES

3612
3609
3630
3586
44
1.2%
3612
122

3.50%

2024/3/22
PEEN
3822
3819
3844
3803
41
1.1%
3822
130

3.52%

1808837 368037
1739877 784998

-584131

213144

if{y-iﬁi 7 B 1%

DONGHAI FUTURES

NEX, FEIn. ZRigHALS



IR

A =G
e SRR
A NalES| Bk [EEREL BRE FELE
RS 1639.3 1793.5 -154.2 -8.60% -19.15%  -22.39% 3400 20184
EmEEE 1823.5 2005.1 -181.6 -9.06% -24.65%  -24.32% 2900 20194
e Y=y A 1696.8 1918.5 -221.7 -11.56%  -21.08% -22.77% 2400 20204
BmEEE 1688.9 1807.3 -1184 -6.55% -17.15%  -18.41% 1900 202145
EE 1673.8 1898.1 -2243 -11.82%  -21.65% -19.46% 1400
20224
1/36E0% 1605.5 1748.5 -143 -8.18% -18.54% -24.26% 900
OOOOHOOHOOOHOONOOHOOHOHOIHDHOHOIDIDDIDDID O O OO 20234
=y 12767 1317 -40.3 306%  -773%  -29.41% CACNSNITAEIIII RS INT RS
: : IR0 127 e = L &~ IC I M 5 T o IO O M T 0T T 0T 0T 0T 0T
— N oo n ONMNW®0W®»QO O oo ===== 20244
L 1584.1 1617.3 -33.2 -2.05% -15.27%  -23.05%
,}é\ 7 3 B 1%
N\ DONGHAI FUTURES

NEX, FEIn. ZRigHALS



ERMEMEKERFIT (F5/18)

BKEX

ek

1ehF
1ehF

ek

S&SCHY(A)

2024/1/2

2024/1/10

2024/2/19

2024/2/27

2024/3/12

2024/3/27

EINEHA

21

40

14

15

BRERECEL

F—4

BT

E=1

jltt

Bhie
N

BKEXIE

100-110

100-110

100-110

100-110
100-110

100-110

SRR

100-110

200-220

300-330

400-440
500-550

600-660

&/E

(1) SKISELTB
(2) JHKZE
(3) HRLAFRRE

(1) ELORF—RE, SEEFHS
é%ﬁﬁgéﬁﬁﬁﬁz’éﬂr FBRFESIR, EF-FRURERES, SRKIRKEERE,
a3 IS

(1) WLIEBINRFEEREST Y

(1) FKE8, BWKIFETIB

o\ 7 5 B 3%

N\ DONGHAI FUTURES

WEX. R, AREHAR



1H1H

1H17H

2H2H

2H17H

3H4H

3H19H

4H7H

48248
5H14H

6H3H

6823H
7H10H
7H30H
8H19H

9H8H

9H25H
108 15H

11841
118248

12811H
12831H

[
AI% AR

2024/3/22
2024/3/15

2024/2/16

2023/3/24

By
ZNE
£33
[EBKER
[EEKIE
B
RBKEX
BaKiE
=5
AKX
kiR

BHARRET (110xR) : BFE: BF~E:

75

BOLE
66.58
67.62
-1.04

-1.53%
48.62
17.96

36.93%
73.52
-6.94

-9.44%

g
55.91
57.10
-1.18
-2.07%
40.72
15.19
37.30%
61.385
-5.47
-8.91%

i‘")\ IR B IX

DONGHAI FUTURES

NEX, FEIn. ZRigHALS



xR aeRI =R

SRR ERT R AR 230FZRFRIEFRARTHEN FAZR
95 20204F 95 20204
85
85
20214F
75 e 20214F
20224F
65 65 20224
55 20234
55
45 2023E
------ 20244 45
35 20244
OOOOHOOOHOOHOOHOOOOOIOIOIOIIOIO OO OO 35
REENofERETRARSZNSRS e L E P L LT
— ~N n ~ = N — — — N - N A 0N ~N N — ™
oo Nme s S me ~®o S g gy T st e e oo o
— o~ o < wn O NN~ 0 O O 1 =+ N N
— ™ =
2ATHIN ERTRER R
D R HERIR
SHARELERFTERIBER  230RECERTRAER 247N ERTTREH =R
94 20204 2024-03-22 A 65.18 65.28 86.14
92 2024-03-15 +AE 66.22 66.43 87
90 2021& JEIEKE% '1 04 -1 1 5 -086
ki -1.57% -1.73% -0.99%
88 20224 2024-02-23 B 70.07 69.8 87.48
86 Bk -4.89 452 134
84 Bk -6.98% -6.48% -1.53%
82 2023%F 2023-03-24 =F 73.21 74.63 86.6
20 KR -8.03 -9.35 -0.46
S 20244 == -10.97% -12.53% -0.53%
O DODODODODODODODODOOODODOODOODIODNODOONDOOD O
A ENE TR SImgSeReRa S oq e oo
TCERCECTCCECIEET S KT S w T m =) 7R & 27 3%
- N S oo g dgyy N\ DONGHAI FUTURES

NEX, FEIn. ZRigHALS



ExRME

EFAERERTAYTE

80

75

70

65

60

55

50

1818
1817H

282H

25 18H

385H

3H20H

4H8H

4H28H
5815H

ATZRIN R A&

6748

6524H
78 14H
7831H
8H20H

9H9H

9H29H
10H16H

11858
118258

12H415H

1818
1H15H
1H29H
2514H
2H28H
38130
3H27H
48158

5sH1H
5H20H

6858
65240
78108
78298
88148

982H
9H18H

1087H
108238

11811H

118278

128 16H

230RETLERAETE
75
20204F 70 2020%F
2021& e 2021$
60
20224 - 20224
20234 50 2023F
2024%F 4 amaaa 20244
40
OODOOOWmOIODOOWmOD;IOOWmO;IoOomoD OO oo oo
ThRRRRRRLEIISRR2IBRRY
AL NIy ¢ M o @TIDIT T o I IR 4 OC 0T
SHEAECRISTE 230RELERANTE 24758NI EER A&
2024-03-22 y.NE| 59.81 47.86 46.33
2024-03-15 A 60.76 487 46.79
20205 3R -0.95 -0.84 -0.46
[ERKIE -1.56% -1.72% -0.98%
20214 2024-02-23 A 64.29 51.18 47.05
2022& ﬁﬁ&ﬁ% -4.48 -3.32 -0.72
=R -6.97% -6.49% -1.53%
20234 2023-03-24 X 66.49 55.81 46.97
R -6.68 -7.95 -0.64
""" 20244 IR -10.05% -14.24% -1.36%
;"iﬁ)\ 7R & BR 1%
N\ DONGHAI FUTURES

NEX, FEIn. ZRigHALS



§X7K

24753N Bk E (1)

260

250

240

230

220

210

200

190

1H1H

1H13H
1H25H

2H8H

2H21H

3H5H

3819H

4H2H

48168
4830H
5H14H
5528H
6511H

6825H

7H9H

7H23H

8H6H

8H20H

9H3H

9H17H
108 1H
108 15H

10H29H

115812H

11526H

12810H

12824H

2024-03-22
2024-03-15

2024-02-23

2023-03-24

ZNL|
£R3
[EIEKER
[EIEKIE
£R
BBk
REKIE
=5
TEBKER
KR

221.39
220.82
0.57
0.3%
223.52
-2.13
-1.0%
239.82
-18.43
-1.7%

DONGHAI FUTURES

NEX, FEIn. ZRigHALS



2AT5N BAERRENI R

100

95

90

85

80

75

70

1A1H
1814H
1827H

2H9H
2H21H

385H
3H18H

4A1H
47168

5H1H

5H19H

6H3H

68 18H

7838
782180
8H5H
8H20H
9H4H

9H22H
1087H
10H22H

11H86H
11524H

12H9H
12824H

2ATHRM BIFREFF IR

95

90

85

80

75

70

65

60

1H1H

1814
182780

2H9H

2H21H

3H5H

3H18H

4H1H

4H16H

5H1H

5H19H

6H18H
783H

6H3H

7H21H

8HS5H

8H20H

9/4H

9H22H
1087H
10822H

-_ 247THMI S IFREFREFIFEE 247N BIFRERIE

2024-03-22

2024-03-15

|:|

£&E

[EBKER

[EEAREL

82.79

82.58

0.21

0.3%

76.15

0.75

1.0%

11860
118248

1289H
12524H

\3 DONGHAI FUTURES

NEX. RN,

IRiBHRR



Ui

M= SEFIGE
1000
2024/3/22 NE -125
800 20204F
2024/3/15 3 -107
600
400 20214F JElRER -18
200 2024/2/29 EB 0
20224F
0 B akEk -125
200 20234
2023/3/24 EF 49
-400
OOODONOOODONOODOOODOOONDODOOONOO ---—-— 20244F TEkEX -174
LEHNOARREIRAR AN GEgngR AN AN
S MIDNIIN nw MIDIT 70 oI NIT o @RI ITID D & @D ~ OO
{iﬁb\ 7 35 B 7%
\ DONGHAI FUTURES

NEX, FEIn. ZRigHALS



EEERE T

| = N\ . s
AR TR E () IR SRARLEST IR BOER
400 2500 )0
350
2020 20204
200 F 2000 ‘/_____’_____,_,//”_—_"
250 20214 1500 /,\\// 20214
200 = N 20224
Lo 2022 o e
100 20234 500 20234
58 ------ 02 e Y T e 2024%F
0
sgpozggrorosrazanag 1poopggoEgToToonnag
feSrrrrforiorr s ym e g A e A
HHNNmmvmmm'\l\wmagzgﬁ HEN%gggmgg“gggggﬂégg
VREEIE: SR
1300 I | A EE)E =B [t EE AR
1200 2020 s s DBHE , SHAED SEAEGFE 230RE0 230RERERF 247RW 247N E7
100 S ,/\.\,/ffw " S | =5 BE 0 RRN  BF UK BE OmRN
N—— 20214 2024-03-22 A 146 701  216.1 242,97 846.99 1065  673.89 10.59 766.45 12.44
1000 2024-03-15  tFA 135 6492 199.92 233.27 875.62 10.83 701.17 10.82 772.81 12.42
900 s, 20224 ARk 11 518 1618 9.7 -28.63 -0.18 -27.28 -0.23 -6.36 0.02
800 -7 TN 20238 BRKIE  81% 80% 81% 42% -3.3% 1.7% -3.9% -2.1% -0.8% 0.2%
200 2024-02-23 A 130 8993 21993 20546 1061.5 12.41 857.6 12,6 845.09 13.51
oo 20244 Bk 16 -1983 -383 37.51 -214.51 176 -183.71 -2.01 -78.64 -1.07
BEKIE  123% -221% -1.7% 18.3% 202%  -142%  -214% -16.0% -9.3% -7.9%
Y ourgmoo oo anamS 2023-03-24 £ 85 5931 16431 23696 9664 1093 8437 1137 826.65 13.23
rrirrrr S e F e S o KR 61 1079 51.79 6.01 -119.41 -0.28 -169.81 -0.78 -60.2 -0.79
J o Nmes T ne T Neo S g FERkIE  71.8% 182% 31.5% 2.5% 124%  -26%  -20.1% -6.9% 7.3% -6.0%

DONGHAI FUTURES

i‘")\ IR B IX

NEX, FEIn. ZRigHALS



R /\ [} RS
SEAELERER 2D30RELERESF SEERBOER
250
350
200 n 20204 250 200
2020%F
150 A 2021 200 2020% 250
o - 20214F
w0 LS 20224F 150 20214F 200 N % |
- 150 ~=='_ 20224F
% 20234 100 / ' 20224F o
AL/ 2023%F
o - e 2024%F 50 20234 0
nfugnfugngnfugngufngngngnngngngngngng e 20244 0 e 20244
HQ“Q:RD&%SSR::&QQEE& OODODODOOIOOOOHIDODmO;Im O OO OO oo oo
CRRCDEE S CETTET S T T e B e R e e i
e bbb LS ESEEE 1L 1:8-F:
HﬁNNmmqmmor\l\wmagzﬁg HE”EE“EEE“%%ES%?%
2ATZIN ERETT
I EE 22 T (O
=315 I B0
1000 SRAERE 230REME 247N E 2475 & 2EERBO . N . .
900 REF | RER RER  pARRR B oo BwS BRE XER
300 2024-03-22 p.NES| 123.54 63.59 598.37 12.09 184.3 0.3 56 79 49
2024-03-15 A 127.47 65.87 609.03 12.4 178.26 0.26 54 75 49
700 [EEKRk -3.93 -2.28 -10.66 -0.31 6.04 0.04 2 4 0
600 [EkiE -3.08% -3.46% -1.75% -2.50% 3.39% 15.38% 3.70% 5.33% 0.00%
2024-02-23 B 135.07 80.12 639.49 12.7 162.4 0.4 48 69 45
500 Bk -11.53 -16.53 -41.12 -0.61 219 -0.1 8 10 4
400 Bikiz -8.54% -20.63% -6.43% -4.80% 13.49% -25.00% 16.67% 14.49% 8.89%
nfngugugngngugngungngngngngngngngng 2023-03-24 =F 104.33 64.55 644.66 12.22 182.3 2.3 64 87 29
TAFRIRNERRASIAN A RATY FERKRE 19.21 -0.96 -46.29 -0.13 2 -2 -8 -8 20
L §OOMET ., DIEITIT o M O EKE 18.41% -1.49% -7.18% -1.06% 1.10% -86.96% -12.50% -9.20% 68.97%

\
D)

R BA X

DONGHAI FUTURES

WEX. R, AREHAR



LS RIRERIY

e 2 E Y

Rl im

REREAEEMNEER, EREETIRIRT, RETE, BIMHEEREXRS
(VA

WA TIEF, WS, FREMEEFRNER. KBS ELILERET, FK
BFRERSE, REERTEE NriEKER.

IEEER B SRR A

SRR ERTTEE, PKIEERETT, BREEERTES, B NREMEFKERS,
MERIRHIREERLFERTTE, AEEET RS RIRET.

XElE, BEAE

EATXBS : AETIERGER, L DEINFI0r™, FKEEFREREN
TG : FTRETHATE, AN AEmA N TR

N % E

N ) DONGHAI FUTURES



Ay EHRFRSHEEREELSHRAENTN, KREPERITRTAHRERR. KEiiR
KIREARTHIEM., RIE, (EXNXEERAVERENTEEMYEERILE, BARIERRE 2RSS
BEINARREHIEE, REFHINR. GelENEEHRNERREEEEFPHESEZHE, FAM9
MNEFPHRFEN, BRFENIEZFRIRIIREER. USRAEFEE, SR AMNRAEKRENRS
MECNARIRIZAT. EEEBER T, AR RHEHTARERARSFREHIRESERNER
REHITRE, RZBEFEITREX., MRERUNAREHEERSELATHAFRAEIEG, K&
BEFH, HITEHOTARNMELUEE M. SE6lafm, W5I1AH. %5, Tk, UERHLEAR

S AREELE



[ReiGIES O

VERXTE

~Ejit: ESBRHXIELEES05S R HE—KE 101
HREERAS: 200127
NaElik: www.gh168.com.cn

{g?;m;—xm

© LETAE
NEERANR

b MiE: ISR AR R ENE

% SRS FEHEHR (dhghy))

B Jialj@gh168.com.cn



