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EEER ZHONGHUI FUTURES FKIERF: Wind, PEBRFEA KPS
2024/1/22 2024/1/26 X i ER

ARBEATH ORI AT H X E, LIERBRBA—FHETABERIRIFTRMWIE, KA B — 8] 20 A 5F BUR 69 %
Giedr, B FAwissaEik, HE P riE300, Eir504845 35k AR2%, T B KA,
AP RI00AX AR EAA R A, £ /2402464, F o EPCR¥IERA NEL T, TAZAMEK, —<2f2% BRI T %
h<thy¥ghe, THERFEIEE, WKEARA—EHR5E%, ERBRTTHEEELOEYE, BTV 42 L5
3 ok AN E = S0

3 = 4= T 3 4= N O P A 2 > 3 kL 4= =
,Aj ? 55 H ' =7 ‘ H /\ EH = g B = UL 75 E ‘ 2 3 " E /N
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wEAR (3)

1. #6915 2L
Nk s i 373 A E LR AR T AL 5H A%
L£1E50 2312.85 69. 31 2608026300. 00 19954565600. 00  — .
F X300 3342.92 73.14 7833220600. 00 74259307900.00 — . —
¥ i£1000 5316. 20 9. 21 5671383100. 00 -49144532500.00 . ——
2. AT F xR
A4 H&EmE # 4 ZPCR A A 4 A% X 4R PCR T AL B
L+ 4E50 H02402 25 0.54 00716 — 0.35 — ~0.33 —
F & 300 102402 25 0. 51 00467 — 0. 61 =068
% 3£1000 M02402 25 0.54 00547 — 0.84 _——0.99
3. AR FAL A AT
SR E XK v 20HV | V-20HV 505 4% | V-20HV % 4L,
L4E50 2319.15 6. 30 20. 07 31.99 -11.92 17.76 e
F & 300 3336. 29 -6. 63 20. 34 18.79 1.54 15.52 _—
¥ 4£1000 5305.10 -11. 09 29. 66 31.99 -2. 33 17.76 ——
BLEH: FRE K= R-AT0; SRAH S ELE, KEEFE; IV20HVERS E4E, G855 E, FeA4%%MEH A, TH;
4. BB X
JFR300FE RN AR . IV, 20HViESE
30.00 3450
3400
25.00
3350
20.00 3300
15.00 3250
3200
10.00
3150
5.00 3100
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% Vv % % % Vv % % % % Vv Vv % % % Vv % % Vv % % % % Vv
) e—IV 20HV
JF R 30035 £ HATNPCR
2.50 100
80
2.00 60
40
1.50
20
1.00 0
-20
0.50 -40
-60
0.00 80
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£EH (10)
1. AR89 1 AL
IR eIk Z M i 83 BREXEEN/TT HELEEK/F 5B # 3
a4 3050 26 115. 20 6. 1747 — T~
¥ #4 2492 -30 13. 03 -1. 4063 T ~——
24 7652 8 35. 67 0. 3224 - T~
%4 7652 8 35. 67 0. 3224 - T~
A2 A8 ik 7532 60 48. 33 -0. 5647 T~ —
g— 4774 -32 6. 02 0. 0302 T
8= 3750 -38 5.15 0. 652 T~
A 8928 20 5. 30 0. 2838 T
2k 2314 5 3.30 -0. 1348 T T~
& 4% 6506 44 37.30 0. 7357 T
A8 7E, 15990 60 22.13 0.5176 T~
Fh4Y  #R4ienR ¥ =PCR T A, 3 SAPCR T
244 M2405. DCE 76 0.53 -0. 07 0.97 0.20
g RM403. CZC 12 0. 67 0. 01 0. 91 0.12
B Y2405. DCE 45 0. 51 -0.79 0. 43 -0. 47
¥4 01405. CZC 8 0.98 0. 39 0.83 0.33
AZAE i P2405. DCE 45 0. 71 0. 06 0. 46 -0. 01
g8— A2403. DCE 9 0. 71 -0. 51 1. 01 0. 01
8= B2403. DCE 9 0. 54 -0. 09 0. 48 -0.12
A PK403. CZC 8 0.50 0.02 0.38 0.04
ES 3 ¢2403. DCE 9 1.05 -0. 04 1.38 -0. 40
&4 SR405. CZC 47 0.88 0. 05 0. 84 0. 20
Y2 CF405. CZC 47 0. 51 -0.16 0. 49 -0. 31



v 20HV |V-20HV 5044% IV-20HV % 4L
24 19. 23 21.96 -2.73 16. 32 —_
EX 24. 08 16. 50 7.59 27.14 ~

R 15. 28 13. 29 1.99 21.55 _
¥ 19. 39 16. 48 2. 91 22. 21 -
A2 A 18. 93 17.90 1. 03 27.06 -
82— 14. 45 8.76 5. 69 12.93 TT—
8= 19. 36 18. 59 0.78 23.93 TT—
i A 15. 01 12.27 2.74 17. 46 -
EY 3 12. 09 14. 29 -2.20 11. 69 — T
& 45 14. 88 8.92 5.95 11. 69 T
Y3 15. 75 8. 07 7. 68 15. 58 T

4. B %

ZHHADURI &IV, 20HVES

25.00 3400
20.00 3300
3200
15.00
3100
10.00
3000
5.00 2500
0.00 2800
o
¢
D

e [ 73]} em—V  cm—20HYV

ZHFE N5 ZIHIRPCR

60.0000 3.00
40.0000
2.50
20.0000
0.0000 2.00 u
-20.0000
1.50
-40.0000
-60.0000 1.00
-80.0000
0.50
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-120.0000 0.00
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AR EAAR AT AR &IV, 20HViEH

25.00 7600

7500

20.00 7400

7300
15.00 7200
7100
10.00 7000
6900
5.00 6800
6700

6600
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e R T (7)

1. #R &9 1

& i 83 RXELTNH/F HELETR/F 50 A2 4
JB. il 572. 4 5.4 22.52 0. 2031 T ~—
24 2440 11 65. 53 0. 4775 T
PTA 6014 20 108. 65 3. 6425 - T
BAW 572. 4 5.4 115. 20 6. 1747 -
PVC 5933 5 56.15 -1. 6235 T T~ —
B 13760 190 16. 74 —0. 4455 -
# ¥ 8239 -36 23. 80 -0. 1436 — T~
ALY #i&nR #¥ 4 =PCR T AR 3 SAPCR T
JB. ik SC2403. INE 7 1.03 0.16 0.75 -0. 03
o MA405. CZC 47 1. 01 0.27 0. 89 0. 31
PTA TA405. CZC 47 0. 69 -0. 04 0.55 -0. 02
BHAM%  PP2405. DCE 45 0. 91 0.58 0.70 0.38
PVC V2405. DCE 45 0. 45 0. 01 0. 41 0.11
M RU2405. SHF 56 0. 36 -0. 35 0. 51 -0. 45
¥ 5 L2405. DCE 45 0. 94 0. 31 0. 44 -0.19
v 20HV | V-20HV 504% | V-20HV % 4L
JR i 33. 30 34. 07 -0. 77 36.79 ~ .
WA 20. 33 20. 14 0.18 25. 31 ~ T —
PTA 17. 83 13.08 4.75 25. 80 T
BAK 13.17 11. 25 1.92 14. 75 -
PVC 16. 60 12.15 4. 46 19. 39 —
B 20. 70 18. 45 2.24 18. 38 T~
85 13. 32 9.07 4.24 14. 68 T

4. X 45 B &

JFOREATAREI AR &IV, 20HVES

575
570
565
560
555
550
545
540
535
530
525

N e— e—0HV

JRimE 71 & 298N PCR

25.0000 1.80
20.0000 1.60
15.0000 0
10.0000

5.0000 120
0.0000 1.00
-5.0000 0.80

-10.0000 ¢

-15.0000

200000 940

-25.0000 0.20

-30.0000 0.00
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B EARUK 5 £ Volatility Cone
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10HV 20HV 30HV 40HV S50HV 60HV 70HV 80HV 90HV 100HV 110HV 120HV
e O () 70 50 30 20 10 MIN
S —_— /\ i
FREZHARNARAI A& &IV, 20HViEHE
30.00 2500

25.00 2450

20.00 2400

15.00 2350
10.00 2300
5.00 2250

0.00 2200

e 7] em—V  em—D0HV
2e&e s (9)
1. AR89 1 X
oo R - 7K 2 REXEENR/FT HELETWR/F 50 A %
s 987 15.5 30.10 2.0614 e
32 54N 3967 27 105. 86 -1.1295 T
P e 476. 84 -1.54 15. 85 0. 1886 e
4R 68880 690 7.79 0. 1543 T
P 4 18865 -40 14.97 ~1.4084 — >~
4R 21370 260 10. 24 0. 4178 T
4R 5885 66 39. 03 —0. 3031 —
I v 13435 65 4.19 -0. 1484 -_
BB 101350 -1000 8. 51 0. 0768 .
2. AR T 1
44 HiR #¥ 4 E¥PCR T AR X5 PCR T
Y5 4 1 2405. DCE 46 1.20 -0. 66 0. 82 -0. 59
& RB2405. SHF 57 1. 05 0. 22 0.74 -0. 09
a3 AU2404. SHF 37 1. 31 0. 33 1.35 -0. 08
F 4R CU2403. SHF 16 0. 60 -0. 20 0.50 -0. 08
el AL2403. SHF 15 0. 62 0.25 0. 46 0. 21
AR ZN2403. SHF 15 0. 86 0.26 0. 47 0. 11
Va3 AG2406. SHF 76 0. 80 -0. 29 0.76 -0. 07
I s S12403. GFE 9 0. 52 -0. 06 0. 31 -0. 45
%P1 2 LC2407. GFE 85 0. 39 0. 05 0. 66 0.25
IV 20HV | V-20HV 5094% |V-20HV % 4L
O 26. 68 26. 84 -0.16 34.18 ~
3% 54N 14. 11 4.99 9.12 9.76 T
e 11. 11 4.99 6. 11 9.76 ~—



4R 13. 02 6. 22 6. 81 14. 08 _

i 4 12. 38 13. 52 -1.14 18. 07 _—

Va2 15. 45 12.14 3. 31 18. 68 T

ke 18. 40 16. 60 1. 80 21.23 e N

I bk 15. 43 14, 59 0. 83 20. 10 —
4. XEB %

P EAINFRAVINT A &IV, 20HVEE

16.00 69500
14.00
69000
12.00
68500
10.00
8.00 68000
6.00
67500
4.00
67000
2.00
0.00 66500
D S & F & & NN N N BN . <IN N SN RN Y A LA, | NS (T Vo)
NAEEN N N AN AR AN AN S\ A AN A N NN\ A NN A AR SN AR SN AN AR NN A NN S A AR SN\
o o 2 o S Y S S 2 S b S S 8 S 08 S S 8 S 08 0 o 5 S o B
S U U S S S S S ST U S U U TS U U S OSSN A U U TS U S U ST N
[ S QE— VT, TV}
N A +
LN AR KHEARIV, 20HVEHE
18.00 4100
16.00 4050
14.00
4000
12.00
10.00 3950
8.00 3900
6.00
3850
4.00
500 3800
0.00 3750
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AMEITEROTA, TERMBARBLE THELETZR, RMEAHRBAA & B S KW A 69 229 R R d 69 & 2845,
AREGE SRR T AT IO, A E AT 809 F P Fo T RARAEATARIE, WARIEPT & 0913 A R & R AT L
R BT A AN AR AR A AR S M BORAN A B BR  FI B, ORI AR RS B 7 A K IR AR R A2 TR AR E A AL AL LR
RO FAESE, FAHERT R B AE R SRS R A ARGBRK AT, ARS RS S50 RO RRRA, LBASI T &, AR
FEBRONEIRREPHER T 2. PHBTTARAE L CEARENBITHR—RHAA TR LRI E

ARE AR RILANRAEA B G RN R BB 12tk AMEMB A &N AIEN R PHEI W TR AKILME DAY B 897
Br, TR . AREPTIEAGHT DAY eI MAs . IMERIZLTTRANT A 2 3 o
FPHEPTASGRETRAGET RO SH REZT, FAEHEEPFZAGFEFR,

ARG ARG FHEIAN, RAEZ A B, REPAE AR BT R, KRETERTEFLLEFT, ETHMPNATRT
AT KB B #lA B A0, TRARFAE AR, PR, A WRAET AL AN A ZAEH RIRYE, RFR T RELFG L CHER

A oA 22 N 1 A S 2 G Lo o 2 S A= I -5 s M0 2820 I W2 N B I =2 7% GO 51 0 0 ol ol A R
AR B A7 X T ASUE 5
%) i 18559306571 F3082462
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