FENMERIR | 2025-03-04 'ii‘ EREATE

HUATAI FUTURES

il =k

iz s RS

2025-03-03, R&iStRiRpg326855.471270, B E—3X 5 HZEEEN-10.69%; FECE£E110829.74275, B E—3FZHZG
2.47%; BRAIEBLEL/962.25%,

EHRiRRE353871.971270, B E—RFHEERN2.73%; FCE£E16824.14Z27T, B E—3XZHZTEN0.40%; F3SEFC
£t 956.82%,

EASBIIRRARE1999.11Z7T, B E—XBHE-6.76%; IFEEEN3407.90(Z7T, B E—XHHIEH-0.84%; A
RIFCHATLT6%,

B ERRAR4845.081ZTT, B E—XFZHEN4.81%; HELH2975.64127C, B E—XHHAEEN-4.33%; AT
Feth/9143.23%,

BEIRIC TR, 324002.33(27T, R E—RXZHZERN3.91%; HFEER4125.73(27T, B E—RXZHZEEN-0.88%; Bk
RXEBEE/980.86%,

RIZ R 3E5222.75(270, B E—3RZHZERN22.36%; HEEE5842.30{270, R E—3ZZHEERN2.15%; KA
B¥6LE/986.27%,

REEMIRIRMA3L2385.41127T, BE—RXFZHERN32.66%; HEEEN3273.231270, RE—RXHHZERN1.96%; Ak
3&%@%7]70.36%0

2025 R TIAARIR S $1HW AR AR s R — T S A



ik *’Jﬁzﬁ’%,ﬁﬁﬂ% iz =Fics

1? iﬁ Eﬁl ( AR ‘

Bx

S -2 37117 R 4
= 5% O 5
-5 = 6
L = 7 N S b o =l (= =3 == ) RN 7
. B R I IR e 8
TR0 IRTFTERIRER <. vttt et e et et et e et e et et et et e et e et et et e et eee et et et e reeaeea e et et eneereeaeeee et eneneeaeneeneennens 9
R oL = OO 10
EZ=

IR 8 a1 ==L Ao 4
E2: SRR | ==y 7RSSO SRS 4
BEl3: BIRBIEGEIEI | BL: T oo 4
Eld: RIRBIFOTEI | BEL: 12T oo eeeeeseeeees s sss s 4
BE5: RIRERBEZTERIENT | BEML: T oot 4
El6: RIRRMITEREIT | BEML: 1ZTT oo sss s 4
E7: BRI EFEEERIEIEIT | BBMI: Yoo sess e 5
E8: BEMRIRRERFBRITIEGLIEL | BBI: Yoo 5
E9: BISRARERTHERESTUWER | L 120 Yor oo eeeeeseseeseeeesesseseess s ssse s 5
E10: BRI B RBHITUERETED | BB {2 oo ees e 5
E11: BRI E R ARREEEIL | BEL: 12TT\ Yoo 5
E12: BRI AT 20Z B O AEETERY | BRI Yoot 5
E13: ERREBIIIKBEIEEII | BRI You oo eeeees e s ee s s 6
BE14: EFRARREERIIEITIFEOEL | BEL: Yor oo 6
E15: EFRREFEMITUEBSTWEIR | BL: 1270 You et 6
E16: EFRREEMITUEBETED | BBBL: 12T oo 6
E17: EFERRERFEATFATUEIR | BL: 12700 Youreoeeoeeeeeeeeeeeeeeeeeeee e 6
E18: EFRRERHBEI202IEF O EEED | BBBL: Yoo 6
E19: SBRREERMBKEEIEEI | BEBL: Yorooceoeeeoeeeeeeeeeeee e eess s ses s ess s sesse oo 7
AP I PR =t imbe o= gy 2 s vat e m A = L Ly A OO 7
BE21: SRS EHTUEESTERE | BBL: 12T oo 7
Iy PRt e e e IRy g QN L YA VOO 7
E23: SBARREEFNERITITEMER | BI1 Yoo 7
E24: SBRRREEHBI205ZIHF O EEEES | BBL: Yoo 7
E25: BEVEM THRREERFIREEIEIEETT | BEBL: Yoo 8
E26: BEEH THRREERFRITIECLL | BEBL: Yoo 8
B27: BERHITHRRTERTNERETMEE | AL 1270 8
E28: BERM ITHRRFEBERFTEREIEDS | BL: 1270 oo 8
E29: BEEH TR EERFBRITTIAER | BIL: Youooeeooeeeecoeeeeeeee oo 8
E30: BB ITHRRETERMANROZARFOEILES | BAL: %o 8
BE31: REEFIRRTEESFIEERIEIEDIE | BEL: Youoeooeeoeeeeeeee oo 9
CIRY P Ty b e e b v =t A== Ly A SO 9

BFRFEMRERE—TNHNREER



th

&33:
&El34:
&35:
&E36:
&E37:
&38:
&39:
&40:
&E41:
&El42:

t 2 1% AR EnRIR

ERME | L ‘

REGARAEBRHTURERTMEE | BT B35ttt 9
RFEGARAEBRFHTERIIRIER | 871 4278t 9
REGIRREBRIEIZIEAIE | BTz %o 9
R RARREBRHE0ZEE G EHIED | BRL: %.ooosoossoossrssstsssre 9
BT IRIRE RAFTEEBIBI | BIRT: %o 10
BT IRRE REFZIEBLL | BHT: %ot 10
BERHIRAERHTIRBES TS | BAL: 1278 10
BT BFITUREIRIER | 871 427Dt 10
BT BRI | BT: Yoottt 10
B AR E BHRI20ZEE G IS | BIRT: %.oeosssssesssseser 10

Z$3}W B E MRS R E— e ==



:ii: ERHE

HUATAI FUTURES

/ SRR
v HRR

—. WRETEDIE
B1: SRRSO | B %
— R - — AR
BORILT e R = BB3EH

=2ER

%
240
200

150

~ A~ 100

)25-02-05 2025-02-14 2025-02-25

E3: SHRRFCEITR | B F

0 E @ EE 0 EXERE =2HERB gERMLT
O K@ O BeET
B
8394490. 00F (23. 17%)
BAERE

5=
13394729, 00F (36. 97%)
BRLRR: [P, SRRy

E5: BiRRMZEER | BiL: F

0 E @ EE 0 EXERE =2HERB gERMLT
O K@ O BeET
B
5906194. 00F (20. 16%)
YN ]

1504539, 00F (5. 14%)

=
11555717, 00F (39. 44%)
ZRLFR: [T, R

2025FHi BT IA IR S

2096482. 00F (5. 79%)

$4AW

maptE R | 2025-03-04

E2: SRREITHEMR | B %

— R —E -—EAERE RERB

BERME T = R = e

)25-02-05 2025-02-14 2025-02-25

ERRR: [T, R

E4: SRSeEER | B0 27T
HERLT © Ri-m © REEH @ i @ HiX
o HASR « ReR

BEIRIE T
4125. 734270 (11. 07%)
A
53421 301Z.7C (15. 67%)

A% fk
10829. 74127t (29. 05%)
BERLFE. [T, S hs

E6: SRR | BhL: 27T
O tiE @ EfT @ EXER  RER
® Ki-m © BReEEi

BERHT

Heth

6555, 471,77 (23. 49%)

&l 3
38pL. 971276 (13, 27%)

Dt =
4845. 0812.7C (16. 6%)
BRFE. [T, R

BFAEMRERE—THI%R SRR



% IRt FanE IR | 2025-03-04
tin SEME | A i
=. BRIEtRIR
E7: RIERREmMEKEIRTEDR | 2461 % E8: IIEIRRFZmMMAFELL | BiL: %

aM @8IC BIF ®IH

] e [C s [ oo |H

%

6 170
A 150
“ 5 120
h I|||||||| Illl I|||| IIII. ||||I| I".“ il | | 0 90
- .
30
L I I L1 A

J25-02-05 2025-02-13  2025-02-21  2025-03-03 24-09-03  2024-11-05  2024-12-27  2025-02-28

EHFR: [FTEIR, R ERRR: [T, R

: SHTIRASTER | B4 _
?ig'f%ﬁi*ﬁ””** TERSTHER | B0 12 g, pieipse MR ReEs | B4, 25T

M-I e IC-TEE e P — | e C w—F e

W H-EE R —M-ZEH —C- S fe7e
e |F-ZEYEE] = IH-TESET 1,500
{Z7T %

40
20
0

-20 -L

-40

-60 !
2025-02-05 2025-02-14 2025-02-25 24-09-03  2024-11-06  2024-12-31

1,000

500

EBHFR: [FIEIR, R BRFR: [T, R

11 BRISHRRS R RSB | 20 {chy” BIRIRR SR 0SS S oS | 8

{"' %
— H-ZSYSE . IM-TSE e IC-TE %
e IF-ZrE mm H-3{kE 7
12735 % 0
1,000
500 10
0
500 - 0
-1,000
-1,500 | 1 1 I -50 1 1 1 1 28
2025-02-05  2025-02-17  2025-02-27 24-09-03  2024-11-05  2024-12-27  2025-02-28
BHERE: [T, EEEE R BRFR. [FEINE, AR

2025 FHAE I RIR S 5] BPRENRSRE— e EEH



:ii: ERHE

HUATAI FUTURES

/ SRR
v HRR

=. EftRiR

E13: ERRREmEMKEIERER | B %
BTL BT BTF ®TS

%
0.8

-0.5

o

T
e

-1
) 1.2

)25-02-05 2025-02-14 2025-02-25

E15: EfRRERMITIEREZMIER | B 2

JG. %
 TL-AMCEET T EeE e TR-EMEEeE

0 TS-ZAYEEN e TL-E5{EEE e T-Z5{pEC
— TP TS- Tl
12735 %

2025-02-05 2025-02-25

2025-02-14

E17: ERRRZEMRZMEWER | 84071278, %

 TL-AMCEET T EeE e TR-EMEEeE
0 TS-ZEALBEN w—m TL-TE(ER w—— T-A5{EE
— TP TS- Tl

{Z7T %
860 75
500 60
0 u 30
-500 0
-1,000 -30
-1,290 1 -50
2025-02-05 2025-02-17 2025-02-27
BT [N, R
2025 HA LS THIAARIR &

24-09-03

61

maptE R | 2025-03-04

E14: EFERRSEMEIZFCH | BA. %
— Tl T e TF e TS

%
240

200

150

U 15
2025-02-28

2024-11-05  2024-12-27

ERRR: [T, R

E16: EfFRREMMITEREES | BA: 27T
—TL T e TF e TS

127t

150

W 100

50

0

24-09-03 2024-12-27  2025-02-28

2024-11-05

BRFR: [T, R

E18: EffRASEMAI0GERFOHES | B8

fi: %

%

10

5

0

-5

-10

' ' - u 15

24-09-03  2024-11-05  2024-12-27  2025-02-28
BRI [T, RIS

BIFAEAMRERE—RN%R RSB



m: ERHE

HUATAI FUTURES

/ SRR
v HRR

M. BEFER5=%E (£ERR)

E19: SRIIRFEEAKERIBED | S£47. %
DR BEEE BE B 0EHE B8

BEs (&RE 5 8% B ARER

%

maptE R | 2025-03-04

E20: SRIRREMMAZIFCLL | BAL: %
—— AG == CU w= NI == ZN BC === AL

w— AU Sl

PB ss== SN === SS

%

300
250
200
150
100

50
110

)25-02-05 2025-02-14 2025-02-25

ERRR: [T, R

E21: SRIRREEMITEREZNEM | B {Z7TE22: SRRRERMITIEREES | BfI: 27T

BAG BCU BNI ®ZN
Sl PB @ SN @SS

BC WAL @ AU

27T

= —— 0
-5

-10

2025-03-03

BRRIR: [T, LR

E23: ERIRREMMBZMBNER | B %

w— AG = ClU s N| s 7N BC e AL

AU SI PB w== SN === SS
Z7T

800
m

600

r_.f———"—‘_‘/—_\'_f —" 1
0

)25-02-05 2025-02-14 2025-02-25

BHRR: [T, LRI H s

E24: ERIRARSRME0ZFHFCHHER | 8

fiI: %
— AG e Cl N w—ZN BC s AL — AG e Cl N w—ZN BC s AL
AU S| PB = SN s SS AU S| PB wmmm SN == SS
% %
50 D
———— = 0
0 L T ——— 10
1 ) -50 L 1 1 ) -20
125-02-05 2025-02-14 2025-02-25 125-02-05 2025-02-14 2025-02-25
2025FHi BT IA IR S TR BPADENRERE— TR EEH



:ii: £ 2 4 1 FEIERR | 2025-03-04

HUATAI FUTURES

/ SRR
v HRR

A. BEELIRIR
E25: BERMTIRREEMAKEKIEER | A: % E26: BBRUCIHRREERMBIRFCLL | 847: %

B 47 @ ETECZHER B EIIE D iz - S s TA s\ s MA L-
BZE B EAE W EELH aHhsE PV wmms PP smms FU BU EB === EG
W27 W RE B EETERT wews JR essmm PF
%
% 200
‘2‘ 150
e 0 100
I 2
4 50
L 6 ' ) 20
2025-03-03 125-02-05  2025-02-14  2025-02-25
PR, (GG, SR . [T, R

E27: BERUTIRREERMITERESTNERM | B EH28: stiRCIRREERMTERSES | BN 12

BSABTA BV B MA L mPP B FU BU — SA s TA s\ s MA L ws== PP
EB W EG WM UR B PF U BU EB === EG === UR
= PF

1Z7% 1Z7%

2 250

I 1 g — 200

B B -0 = 10

-1 — 100

! -3 0
2025-03-03 )25-02-05 2025-02-14 2025-02-25
EREIR: [B7EIR, SRR BRRR: [F7EIR, 5B

[&] N N ] = ) =+

B %
e SA oo TA s Y/ sses MA L esm PP e SA oo TA s Y/ sses MA L esm PP
w FU BU EB === EG wwm RU w FU BU EB == EG wm UR
= PF = PF
% %
150 _ 10
100 5
50 0
0 -5
50 -10
. . . , -100 . , 15
)25-02-05 2025-02-14 2025-02-25 )25-02-05 2025-02-14 2025-02-25
BHIRR: [FIEIT, SR iE T ZREIR: S, R

2025 B R IA AR S 8 BPADENRERE— TR EEH



:ﬁ: £ 2 4 1 FEIERR | 2025-03-04

HUATAI FUTURES

/ SRR
v HRR

7 REmiRIR
E31: R-miRREEMMEKERIEER | 26: %  E32: KERiRREEMFRZIFCLY | BA: %

B B EX BASHE BIHE 0D =M ==C ==Y ==RM P ==CF
migE WER O R - BUE ek oD e A e O =K
B EREY W %

% /\ 200
3 N\ * 150
, ,
N ‘
- 0

100
—
E 50
L _2 L ] ‘]O
2025-03-03 )25-02-05 2025-02-14 2025-02-25
EREIR: (7B, RS BRI, [F7EIR, 5B ashy
E33: REmiRREERMITUERETUEH | BfL: - _
75 E34: KFmiiREERFITEREES | 2. 27T
BM BC BY BRM P B CF ®BSR Ol [\ o C s Y ss=s RM P s CF
JD mA BmCS BPK mms SR Ol JD mmm A s CS s PK
1Z7t 1Z7t
6 400
I : 200
— —_ =
1 -4 0
2025-03-03 )25-02-05 2025-02-14 2025-02-25
EREIR: [B7EIR, SRR BRRR: [F7EIR, 5B

B35 R R B | S, v 90 BRI ERMIR SR S | 8

fiZ: %
-\ s C =Y s RM P == CF -\ s C =Y s RM P == CF
= SR ol JD = A = (S = PK = SR ol JD = A = (S = PK
% %
10
/—/\ 5
. = A2
2 /- ~_-7Z 0
i 5
-10
-15
L L 1 1 J _18
)25-02-05  2025-02-14  2025-02-25 )25-02-05  2025-02-14  2025-02-25
BHIR: [T, SR BRI [T, RIS

2025 FHAE I RIR S O BPRENRSRE— e EEH



:ii: £ 2 4 1 FEIERR | 2025-03-04

HUATAI FUTURES

/ SRR
v HRR

+. REEMRIR

E37: BEEMIRRSZHMKEIEER | Baf: % [E38: REEMRRESSMAIFCH | Bl %
WEST MEY BEEN 0EE BER BU7T e SV e SF s RB o JM] o J

PELATS W R HC e FG
% %
06 200
-0.7 150
-0.8 100
-0.9 50
L _‘] L ! ! J 0
2025-03-03 )25-02-05 2025-02-14 2025-02-25
EEHFIR: [T, R BHFIR: [T, R
E39: REEMRRENMNIERETHEM | B N —
i o P g0, memmmnaERTERSEY | B 257
HC s FG HC s FG
% 1Z7T
60 400
40

/A—-——’—’,*_d 300
20

0
/_-—-"\
. . . 40 e ———
)25-02-05  2025-02-14  2025-02-25 )25-02-05  2025-02-14  2025-02-25
HHE: [T, SR BRLFIR: [T, SFEETo

Bi1. RERHERERHTREE | B, v 142 ROTHBRERIIRSTOALE | @

fiZ: %
——SM = SF m RB o JM e ) o | ——SM = SF e RB o JM o ) o |
HC === FG HC === FG
% %
300 i,
200 e —_
< 0
100 5
0 _’\/_h’\/\ 10
15
L J _75 L 1 1 J _18
)25-02-05  2025-02-14  2025-02-25 )25-02-05  2025-02-14  2025-02-25
HHAR: [T, SERIETTI BRI, [T, RN

2025 FHALS AR TR S E10:m BIFEREARERE—ARNRERNA



:ii: ERHE

HUATAI FUTURES

REID AR R

BXi
S| MlEES.
REEES

My
¥ HRR

F3055799
: 20016156

FIRE
MRS . F03105861
\ BEEES.: 20021365

maptE R | 2025-03-04

FHE
%' MRS F03108562
KREIES: 20021506

BREA

5 MALERIES . F03130959

BEEHISES:
UEMSIFRT [ 2011 ] 12895

FMEEETEARBTANTEN. EATFNERERS, EXRREHZHFEERIEREN TEENMEEDFRIE.
AR EEFEAIEN . HERIUWNRBRIR SRS HNMSAET . AR, ARETRSLKHSRE
FrEEL. HERUA—HEIARRS . AREMRERREFEERFREFESIIRE. A RBNRREH
BERUEAREEMBE MILER, REBNIBITXRTENAIEHRTIEN.

RRBIPKBFERBTEM. RE, BRREMEANR. SFeHNZNURESE, REIEFFEKREFRS
LABRAATEIRIZ HBT . X BB MRIENE ERAREMERN—IIER, ARSI RIEEHFRBEDERERE.

RRERBUNABTRBE . REDRDBEIFH, HITESNARSLUBR. EF. K&, 5IHEHE
R BISAFEATNRIE I RTRN . WIESIRBTREHTSIA. FILR, FERTRSEERMER, FiE
B LRI RR, BAEEARERHITEOEEREISIA. MHMENR. AATRBERBXR
FH . FREAIREPERIER. RSIFCRIFCHARLTNEFR. RBmESKITC.

LRIEB RN B HRE—TIF .

AEIEEB

I RAIXIGIXRKET1SZ—2101-2106587T | #t%%: 510000
BBiE: 400-6280-888

I3k, www.htfc.com

2025 HALEHIZAR RS Ul BIFEREARERE—ARNRERNA



1 e ZRER TS
. HUATAI FUTURES JLITL

Huatai Futures Research Institute

ZRRMEE . 400-628-0888
B ML, www.htfc.com
NEREB: TNHES X EHEBER=171510/21001-1004, 1011-1016/%



