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MEETING DATE 325-350 350-375 375-400 400-425 425-450 450-475 475-500 500-525 525-.550 550-575 575-600
2023/9/20 0.0% 0.0% 0.0% 0.0% 0.0% 94 0% 6.0% 0.0%
2023/11/1 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 64.6% 33.5% 1.9%
2023/12/13 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 5.6% 61.9% 30.8% 1.7%
202411131 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 1.1% 17.2% 55.5% 24 8% 1.4%
2024/3/20 0.0% 0.0% 0.0% 0.0% 0.0% 0.5% 8.2% 34.1% 42 0% 14.5% 0.8%
2024/5/1 0.0% 0.0% 0.0% 0.0% 0.3% 4.6% 21.9% 38.3% 27.4% 7.2% 0.4%
2024/6/12 0.0% 0.0% 0.0% 0.2% 3.1% 15.8% 32.5% 31.2% 14.3% 2.8% 0.1%
2024/7131 0.0% 0.0% 0.1% 2.2% 12.0% 27.5% 31.6% 19.4% 6.2% 0.9% 0.0%
2024/9/18 0.0% 0.1% 1.8% 10.1% 24.4%  30.8% 21.8% 8.8% 2.0% 0.2% 0.0%
2024117 0.1% 1.3% 7.5% 19.9% 28.8% 24.6% 12.9% 4.1% 0.8% 0.1% 0.0%
2024/12/18 0.9% 5.6% 16.1% 26.1% 25.9% 16.5% 6.8% 1.8% 0.3% 0.0% 0.0%
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LiEFH | 3,119.88 -5.20 3,616.97 1.79
FIERAg | 10,418.21 -6.85 4,612.15 1.72
kg | 2,102.58 -6.00 2,116.63 1.92
L4E S0 | 2,510.46 -5.39 546.65 0.92

P 300 | 3,765.27 -6.21 2,086.40 1.08
F4E 500 | 5,739.40 -5.73 1,297.93 2.06
F4E 1000 | 6,104.30 -6.32 1,592.63 2.70
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2.0 5,000
L5 W, s A’ -——=-~-<~_AW W  ~~ "~ ~°° = A 4,500
10 - YV A WY . 21 4,000
N - V \A -=a

05 ' 3,500
0.0 v NN | 3000
-05 2,500
-1.0 2,000
2013/11/06 2015/11/06 2017/11/06 2019/11/06 2021/11/06

FABRRR: Wind S MR R TS

JMIAR A A RN REE ] REFTH: HATFTARNE AT EER

Page



\E TR

GUANGZHOU FUTURES

P AT IR
B& 18: Lif 50 AR S £KT-2 424k £
30 Mk £ — — — RS £ — — — +lstd -1std 4200
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