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1. XEmSHYE
1.1. B¥

PR 5| HT B fig £ Hg ¥y
W& 5630. 0 5660. 0 5545. 0 5830. 0 5810. 0 JT/ M

Fram 5630. 0 5660. 0 5645. 0 5740. 0 5720. 0 JT/ M
T Bk -20.0 -15.0 -10.0 0.0 -5.0 JT/

R/ R EhrE 1H 5A 9H 2= 5-9 frz=
Hr& 5779.0 5842. 0 5590. 0 -149.0 -63.0 JT/ M
ik 2k -59. 0 -55. 0 0.0 39.0 ~4.0 JC/ M
PEFF BHE AR IR /Mt
¥E 28523. 0 0.0 28523. 0 gk
g1 b= -121.0 -145.0 -266. 0 gk
AhE ICE3 A ICE5 A ICE7 A ICE10 A
Bk 20.3 19.8 19.1 19. 6 oy /HE
Pk 0.6 0.5 0.4 0.6 KLy /B
RHEER F55 i ]S =
=] 2750. 0 2383. 2 JT/ M
Bk ik 0.0 -20.0 TG/
ZEH O FEAK  EHEARE  ESRARE  ESSIRE EESSNRE
=N 1.03 4916. 0 894.0 6275. 0 -465. 0 ¢/
ek 0. 00 -12.0 7.0 ~16.0 11.0 JC/ M
M4 AWK EFARE  ESAAE  ESSIERE EESSMIE

=[] -0.39 4978. 0 832.0 6357. 0 -547.0 JT/ M
T Bk 0.07 2.0 -7.0 3.0 -8.0 JT/ M
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1.2. 181

b 3128, £EFH 3128, HiE 3128, UK 3128, {LH CotLookA ## CN Cotton B B fy

Mg 18090. 8 18120. 0 18130. 0 18210. 0 102. 4 18170. 0 /W 4y /B%

Bk -25. 4 -30.0 -30. 0 -50.0 -0.8 5.0 /W 4y /B%
B/ A= ZCE1 B ZCE5 B ZCE9 A ®E 5-9 #r&

Mg 17465. 0 17400. 0 17700. 0 663. 0 65. 0 76/

Bk 60.0 60.0 0.0 -88.0 0.0 76/

PEFF =R R Nt

Mg 6450. 0 518.0 6968. 0 13

Tk -225.0 10.0 -215.0 13

BRah 1.4D BSidkE i)y T Ui it
Mg 6985. 0 12600. 0 11143.0 5528.0 TG/ W
Bk 0.0 -50.0 -28.0 22.0 TG/ W
ICE2 Sk ICE3 A ICE5 H ICE7 A ICE10 B ICE12 A

Mg 92. 6 92.3 90.5 94. 6 93. 4 R/

Tk 2k -0.2 -0.2 -0. 1 0.5 -0.3 X/
REBEAMRIE IVSSA WHERL 40%4HL 25%BL TR HERL+25%

Mg 17042. 0 17181.0 23393. 6 20908. 6 21476. 2 TG/ W

Bk 126.0 125.0 170.7 152. 4 156. 2 TG/ W
BN EERE O 1E IVSSA WHERL 40%4HL

Mg 16058. 0 16206. 0 22037. 6 TG/ W

Bk 0.0 0.0 -2.7 TG/

D e U I

Yk OEC10S KC32S D JC40s B C32S E N-E B

Mg 15150. 0 27130.0 2011.0 31290. 0 26720.0 410.0 TG/

Bk 0.0 0.0 41.0 0.0 0.0 0.0 TG/
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http://www.cnzsgh.com/ 3/5 W 4ok % B L6 09 RIT F AR A



) Wi

ZHESHANG FUTURES

KEmis

2. M

2.1 £ =5
ELETl

SR/CF

1500 PR
1000

500

-500

1000 11 12 01 02 03 04 05 06 07 08 09

— 2015/16 — 2016/17 — 2017/18 — 2018/1% ——— 2019/20 == 32020/21

2.2. #OFE
EEEE ORI

Bl WA S L

WA OFE

BRI O3 18000 MLt O F
8000 11500 4000
7000
11000 16000 2000
6000
1500 |
5000 14000 0
0
4000 =2000
12000
=500
3000 -4000
2000 2016-01 2017-01 2018-01 2015-01 2026-01 202i-01 ~1000 10000 o E-0 2015-01 2001 -0
— EEEEMORE  — RS LEER EFEARERD O — PERIEIZAEES e OSTEMT RS (FC_|ndex) M_ERIBHLT WIEH O E
HAFARIR: WiRG LIRS
2.3. EHF
SERBETIER SEWIEHIERS
600 EEWEHLEE
700 SERET I ERE
400 500
500/ 400
400
300
300
200/ “ 200
100/ 100
0 Jd“, lim
w-itA 28 1R 28 38 48 sA sA A sA A
201N 201571655 B 2016 TR 01 TABER 2018195 -0 R 2020/214F F 0

9R WA 1A 2R 1R A 38 48 58 ¢H TH 8H

_— 2015/16%ER 2016/ TR 2017186 . 2018/19%EE . 2019/20%EFE 2020/ 214EFE

AU BRI SR A L

http://www.cnzsgh.com/ 4/5

W 4ol IR IE L Z G 0 T B



C5) i 5

ZHESHANG FUTURES ﬁﬁ%ﬁﬁ

3. BE5MH=E

3.1. &=

EiE 1 DR Wit 1 AEE

1000- HBRE01 BB E 3000 CFOIALRE
750-

20001

5
00 1000+

-
TN

eniss

W :’4"!

250 -1000-

-500- -2000

7002 03 04 05 06 07 08 09 10 11 12 Of 300053 53 04 05 06 07 08 09 10 11 42 Oi
—_— 2016 —_ 2017 2018 —_ 2019 2020 —_— 2021 — 2022 — 2016 — 2017 2018 — 2019 2020 — 2021 — 2022

3.2. MmN E

HEE 1-5 & B 15 h=E
500- B -5t E N, CF1-5{f1 £
400- '

300+
200~
100-

0 500 -
100
200006 07 08 09 10 M 42 O T1000° e o7 o8 o9 10 11 12 0

— 2016 = 2017 2018  —— 2019 2020 —_— 2021 — 2022 — 2016 = 2017 2018 = 2019 2020 =—— 2021 — 2022

HOEAUR: WY BT I O

SFEN:

AREMAE “HHIAR” TEH, REFAPBRKR, HAATH KARERTETH XA, LH7. 03510, ALK,
FEHHAH “HHBAR”, EXFFEARELTAGREGHTABE. ARFATENNAAFLARAATRE
B NTE A R FIIAFT LA, RN E) BREA XA R R 215 &0 R AN A2 B REAETRIE. WL T 015 &RAT
AEERAMBEIT ., FHE, SRR FHRLRMEL N, KD THRRE T WAL R ALRME M ETIE,
B ) RBEMM IAATRELAREATFAANLEAXRTBELFE L.

http://www.cnzsgh.com/ 5/5 W H ol B IE LG 0 St S 2R3



