@—%

E

FIRST FUTURES

. SEEXMEPREFREAINE | 1]NR

Ve« D%
HISSM W ERIRS © F3016722
IREZEMNAERS : 20013246
BIZA : EHE
HEEE MBI S © F0257412
IREZEMNAERS : 20001897
2024535 10H

HREIR NS 2 | EMSA T [2012] 385

ool

—

e



H 3K

CONTENTS

o1 VRIS

1/ \}:\_Lll‘EﬁE; E

BRI

PRAREIBNT

M EESmhiasi







iy

BiRR: 2HSERBGEZERT2. 467, IFELRL 3%, [FEEL EF42. 2%

IR % 2R =EBRESTE N2 61 F1RM, IFEETFES. 04%, [EIEEREZD20. 43% %
MESIR: 2B EEMERIESTE 2. 56 h &M, IRELRE 27, 2%, EELREA17.83%

TEWN: 2B 2ETRHENTERIT260. 77, IREEIEANZ24. 57%, FIELRZL 297, 81%

FEIRER: 12H 3 OE8005. 1680, [E]ELF&NE43. 54%; HOE7519. 9720, [ELLiEiE198. 59%

1R 12AEESHOS81. 8/ M, [FEL1EIE31. 9% h
WBRtRE: 12HHOE11696. 3304, [EIELIENE107. 12%; HO=1248. 460, [E)ELIEIR3306. 63%

AN 12B#0O=26. 820, [EELFEIE13. 24%; HO=/433. 550, [EELFEIR14. 10%.

kvl —#
=

Eyrim

PO ®OOO

SHFESREETR: 190160, B EIfLL1E 463
FETz RELXEET7: 44600, [&EIFELIEAN200ME Fz=
LMESREETF: 735900%, F&REIRLL R/ 198ME

S

ek, ERETNRURBRNIEER, BAESS, MERTMEEAE65T/48, T
S FEEFEE, BASG FEIKRIEEE, SHFHIREN11%— 0% -
BEFE @ Rem. FETZAERATRRE, AREEkER T304 TRt SRR ALE139757T/
M, HFEEIMERIRN139007T /0, FSEHZRK-0. 54%; BEINERN143007T/mt, F;EZRA2. 33%.

Fng7k €J1: 14757T/M; %358 : —2507T/M; ELFASR: —14007T/Mk Fi|zs



AT

r=ar
I EJEP H%

[$R] RXZi2%E : BRiR NSFR , RN RRE , maRiMERTaTt , BNtk FiEErESBZ8Ex 13
WTFSHIRT |, HHHEIET  MERCTETERENR , BRIEEERERTEFERS , TRURHRE | BIRE
1800, BEEIEN ; ENENPIR TR 2 RIEE—Emr~ , (BRAREERRKMAS TENREFEL. FeeRomE , B
EHiEmEIRERAMEREIRETEA | IEHENEHERERERD |, ERRERESREIBEEK. BIRmEAIR
FRIRIANREMNMBIIERIREIT. AR7SE |, 8Bt iR 20245 81ty |, (BSpIERIMERIEERE | FFE0TE
MzRES]. ARARE  HERNTERIMEFENSSIE | SRREBRMREERIN293507T/% , IFEEERE13.185
7o/, ENfSsRE RT3 BeTenk . HNBINER. RWER , EEMERFSFEAINGE , 35T MT . BEASRERMNE
%, BNERE.

RS | HARINE R  HEERNEXEARED |, 455 (120000 , 140000] XEHE{FREES.

[AiEN] RZZi24E - TRWRRE | BIREZFMEN , BREFHRSIEN ;| Bl , [RESHRENEEORRR | A
ASHERER, (B EEEEEEREERIRAE—ERATE , SpEEMTTENRTR , LRI RERRAESIE.
RERE - TNE | BFEREITIE.




tehig : BRI TEIAE)

=11 : EREmINTE

2024-03-04

139,350.00

137,800.00

2024-03-05

138,050.00 136,400.00 28,900.00 957.50
2024-03-06

135,475.00 133,575.00 29,100.00 957.50

28,900.00 960.00

2024-03-07

136,775.00 134,925.00 29,250.00 957.50
2024-03-08

138,200.00 136,475.00 29,350.00 956.50

BEERIR - Wind, —E56

—iEHRE
{EHR S
() FIRST FUTURES



K]

Z

i
=

i

e
=4

1

7

A

m

S

1.2 EBEHORSER (B : 7T )

1.1 EBfRRCIFRIN (B : 355T)

SERREC(E

HABRSs —

10.00

30000
20000

10000

o
)
©

5.00
4.00

(30000)
(40000)

(50000)
(60000)

- TT-€C0¢C
- L0-€¢0¢C
- €0-€¢0¢
- TT-¢c0¢
- L0-2¢0¢
- €0-2¢0¢
- TT-T¢0¢C
- L0-T¢0¢C
- €0-T¢0¢
- TT-0¢0¢
- £L0-020¢
- €0-0¢0¢
mﬁ-mﬁom
- L0-6T0C
- €0-6T0C
- TT-810¢
- L0-8T0¢C
- €0-8T0¢C
- TT-L10¢C
- L0-LT0¢C
- €0-LT0C
- TT-910¢
- L0-9T0¢
- €0-9T0¢C
- TT-ST0C
- L0-ST0C
£0-6T0C

600 -

500 -

400 -

300 -

200 -

100 -

o o
S
i

: Wind, —&85&

IR

Gl

P+
N

1=
SHA &S
FIRST FUTURES

—1{

@



o2 JRCaE
(A i SR



| B RE

2.1 R AOEYE (B4 : Ag) 2.2 SR HOFESTE (B 5AWE)
(i)
A OSSR RS HBE —HOE 8T RS - SBE R 2013 —2020 2021 ——2022 — 2023
300 - - 10 . .
250 - LU T
200 - 8 7
150 - 6
100 - i 6 s
50 - p g4
0 - 23
(50) L 9 .
(100) 2
(150) -0 q
0

- 128 ERYHOE194.0651E , TRELRED49.8% |, FELRED29.6%, Hb , BIFREHOEN £137.1450H , TRELRED57.84% |
BELRZ30.74%, BEMESHORE £56.9280 , RELFED7.6% , BEELRE126.8%,
- 1-128 , FEEIHOSE4481.951H , [FLLEIN11.38%, He , BIFEEHOEN S23871.6 M1 , FEECIENN15.7% ; BEME
KRN ©2610.3 50 , ELLREZ10.12%. @ -
—{EHRES



| B0 B

- BAE )

2.3 \REHALIRSER ( 84L

HEOEESR RSN BRE —HONERY ST FFRERSRE

HOMESET BN BNERAL:XBE

- 0T-€c0c¢
- L0-€c0¢
- ¥0-€20¢
~ T0-€c0¢
~ 0T-ccoc¢
~ L0-cc0c¢
~ ¥0-¢c0¢
- T0-¢c0¢
- 0T-Tc0c¢
~ L0-Tc0c¢
~ ¥0-1c0c¢
- T0-Tc0¢
- 0T-0c0¢
- £0-0c0¢
~ ¥0-0c0¢
- T0-0¢0¢
- 0T-6T0C
~ L0-6T0¢
~ ¥0-6T0¢
- T0-610¢
- 0T-8T0¢
- L0-8T0¢
- ¥0-810¢
- T0-8T0¢
- 0T-LT0¢
- L0-LT0¢
- ¥0-L10¢
~ TO-LT0¢
- 0T-9T0¢
~ £0-9T0¢
~ ¥0-910¢
T10-910¢

s e o
O 0O~ O IN S /MmN +H O

(==

=aE

BEERIR - Wind |, —2

1=
Ly

-]
=

FIRST FUTURES

—1{

@



I%%EF B rt_??_r

24 EREEBOIEN F7 (B BAW)

2019 —2020 2021 —2022 —2023 —2024

1800.00
1600.00
1400.00
1200.00
1000.00
800.00
600.00
400.00
200.00

0.00
01 02 03 04 05 06 07 08 09 10 11 12

ERIRR : Wind , — =56
o FEHREETH XHANWZE , FHRAEREN FZEAED ;
o BOEFELIRL  FEFKFESTRIMERHAKF @

— iGER S
{EHR S
FIRST FUTURES



| ;2% - ERrTEE

25 ERRYSTE (B : hEREM) 2.6 BRI HFEE (B AM)
2019% ——2020% 2021 ——2022% ——2023%F ——2024% 20198 —— 20204 202148 ——20226F ——2023%F ——2024%F
6.00 700
5.00 600
_ 400
3.00 >®</
2.00
200
1.00 100
0.00 0
1 2 3 4 5 6 7 8 9 10 11 12 18 28 38 48 58 68 78 88 98 108 118 12B

HRERER . SMM |, —E=85E&

® 2HEERENTEII2.61558E , 68.155CHI , SCYIIEIALE EF15.18% , EEIEALL T%8.04%.
o TNT3AEEREHK~ER2.590RELA , ERERZAEMLT170.92%,

—iEHRE
{EHR S
() FIRST FUTURES



| iRk . EDFBFETS

2.7 EDENPIAF=IER ( BfI : BFEE )

120 S mSE

100

x 10000

80

60

4

o

2

o

2019-02 2019-07 2019-12 2020-05 2020-10 2021-03 2021-08 2022-01 2022-06 2022-11 2023-04 2023-09 2024-02
BERR | ke eEsL , —F8

(@)

o 1RENEBREIRTTEL2.1958ME , AL TES.3% , FLLIEIE19.9%, 2024FRit812.195380E , RitFEECIEBIE19.9%,
o TNit2AERETERF 212.0955RME , FRELTF#0.86%. @
—{BHALS



| iRk

2.8 WEKHOSE (BB - SLYIE)

. OHERGERE B [

1000000
800000
600000
400000

200000

2017-01
2017-05
2017-09
2018-01
2018-05
2018-09
2019-01
2019-05
2019-09
2020-01
2020-05
2020-09
2021-01

BESRE : Wind , —E=58

— HOHERKBBERL B %

2021-05

2021-09
2022-01
2022-05

2023-01

2023-05

2023-09

2024-01

350
300
250
200
150
100
50

-50
-100

2.9 REKHOE - BEDE (B : 5S4 )

120%

100%

80%

60%

40%

20% -

0%

A OHE SRR EERAT LB E — kb
- - 100
(=]
(=]
e
n!V'SOH
b
- 60
i
- 40
‘ ““ N
...I|||||II|I|I|||I||I|||.|.|...|||I|I|III|I|||| | || | | 0
T T — T "1 17" ""1 " "7 "7 "7 "1 "7 "1 "T ""T ""T ""T1T ""T ""T ""T "~""T "~"T ""T "~"T T
- 1N O A N O A N O A 1N O A N OO A N OO A 1N o A 1N o
PP O OP9PRPPPIR RO ORI P
O O O NMNMNOOW O OO O) O O OO A A A N N AN on o0 on <
I 4 o H = N AN AN AN AN AN AN AN AN AN N NN
O O O O O O O O O OO O OO OO ODOLOOL OO o o o
AN AN AN AN N &N AN AN AN AN AN AN AN N AN N AN AN AN NN NN NN

- 12RERHBHOES1.85ME , IRLLIENE20.3%,FAECIEIE31.9%, 128 , FEBEHRH%E78HE , IRLIEIE23.8% , FLLIEE

42.6%.,

«  1-12RERSHBHEOLSESIS M , FEECiEE43.3%, Hep , BEIE#HORIXE791.55M , FELLIEIE46.8%.,

@

—iEHRE
{EHR S
FIRST FUTURES



| SRSK - ETE

2.10 ENEEHXKIREREETT ( BA{ : S )

20194 —2020%F 20215 —2022%F —2023%F —2024%F
35.0

30.0
25.0

20.0

15.0
\ /
10.0 — — /\

\ e
5.0

0.0
1 2 3 4 5 6 7 8 9 10 11 12

BERIR - Wind , —E56

o KEBLUREREHMTHIISRIER | B REkT

—iEHRE
{EHR S
() FIRST FUTURES



3fFR - =

2.11 BB (BB 5)

20194 —20204F 20215 —2022%F —2023% —2024%
3.00
2.50 -
/

2.00 /

I
1.50 - — /
1.00
0.50
0.00

1 2 3 4 5 6 7 8 9 10 11 12

EERIR : SMM |, —EE&

o 2ESEBIEFTBII 4651 , RELAAAI3% , Bt EF42.2%,
o T3 LEEIEEr=82 551 , ML EiE1.6%. @"E-ﬁﬁ



30% -

il 2

erRR - HH

BMIR - 1200
212 BFEEHOSE (B : AI) 213 BIFEREHOE (87 : )

BHOREBEEREESHAE B HOHERBGEENRSSYBE mm HOXERGEERSSXBE mm#d0HEREERSS HEBHTNAE 5t
40000 90% - 60000
35000 80% - 50000
30000 70% -
L 60% - 40000
Rh 30000

20000 40% - l
15000 I | 20000

[y

10000
5000
0

i

o

o

i

o

N

HEERR : Wind , — =58

l ..Mthﬂl\lhlllﬂﬂl“

o O +H < O N I~ N 1N O M 0 +d VW A < O N >
5282352835238 852¢885 3 8848885382888 84d38485 4
1 T o O O O N N 60 0 0 O 0O O O =+ = = N N OO o0 ™M
ChO\OOOO\—!HH\—!NNNNmmmm — = = " 1 AN AN AN AN N NN N NN
= = AN AN AN AN AN AN AN AN AN N NN N NN O O O O O O O O O O O O O O O o o o o o
O O O O O O O O O O O O o O o o o o AN AN N N AN &N N AN AN AN AN N N N N NN N NN
N N AN AN &N &N AN AN AN AN AN N NN N N NN

« 12 ERBRREHOE8005.1680 , IALLAKIEL4.65% , FIECREIEA43.54%, 1-12BREBFEHOSEIL119.4321 , FELREEIR
41.59%.

- 12APERBHRREEHOE7519.97200 , IRELEKIE30.40% , FECIBIE198.59%, 1-128 , RERBFREHM/RE36626.11500 , FELIEIR
—iBER =
62-68%0 () FIRST FUTURES



¥ o I oyl —
I B . =

2.14 ENEMHPREIKEFE (Bl : FEE )

2.50

2.00

1.50

1.00

0.50

0.00

BREERIE : Mysteel , —EG&

LN
o

AN
AN
o
(@

O
o

N
N
o
AN

N~
o

AN
AN
o
o

o0
o

AN
AN
o
o

(*))
o

N
AN
o
oN

(@)
—i

N
AN
o
oN

B MHPF=& ( B )

i
i

N
AN
o
oN

AN
—

N
N
o
N

—
(@)

o™
AN
o
N

N
o

o™
AN
o
N

(98]
(@)

o™
AN
o
N

B SRR (FEREM )

#
o

o™
AN
o
N

LN
(@)

o™
AN
o
N

O
o

(90]
AN
o
N

~
o

(90]
AN
o
N

o0
o

o™
AN
o
AN

(o))
o

(0]
AN
o
N

o
—

(90)]
AN
o
(@]

i
i

(28]
AN
o
(q\]

(@]
i

o™
AN
o
oN

—
(@)

w
AN
o
oN

2024-02

o 2HEIRIKEEEE1.935M , FRELIEIN15.14% , ELLEZ110.30% ; BiEEKEREL.38DME , {KKER0.55 50, Fuit3BENfEikiR

FTUHIREEr=22.0651% , TRELIENG6.73% , FELLIENN9.46%,

—iBER =

o 2FEBREETEARBESETELAST , RLLHD6.17% , FLIEN65.74% ; Fit3 BESRiBATaRhRsE 21925
M, FRELIENN4.58% , FIELIENN57.12%,



| e

L

215 BRakhEmHEOE (8 iE)

160000
140000
120000
100000
80000
60000
40000

20000 | || |
[ |||||

i
O
@
i
o
(o\}

2016-06
2016-11

2017-04
2017-09
2018-02
2018-07 =
2018-12

BESEE - Wind , —E56

2019-05
2019-10

2020-03
2020-08

- O
OO
|—||—|
N N
o O
N N

2021-11

2022-04
2022-09
2023-02

2023-07

2023-12

2.16 BkRHOE (B4 : AM)

4.50
4.00
3.50
3.00
2.50
2.00
1.50
1.00
0.50
0.00

2022-01 !

2022-02

2022-03

2022-04 —

2022-05

2022-06
2022-07

2022-08 e——

2022-09

2022-10

: BEIRR

2022-11

2022-12

2023-01

2023-02

2023-03

2023-04
2023-05

2023-06

2023-07

2023-08
2023-09

2023-11
2023-12

o
\—I
m
N
o
N

«  12A4ERISEFEMAOEL3.4950E , TRELFFIE4.04% , FECIBIES3.62%, HHBEEERRIANOE/49.9351 , IRttim>

10.26% , BA&BAOEM73.63%. 1-128 |, BB L EEFPERFAOLSEL32.0750E , FEEEIENN46.63%.
- 1289 ER
ABRHOEM1.78%, 1-128

mEOE4.14 70 | IRECIEIE180.91% , ELIBIE37.66%, HBENERRILHOE/3.85ME , IRLLIEMN225.98% , &
NS &30.055M , [FECIEING62.27%,

, BRI

@

—iBER =

FIRST FUTURES



FKIB



| T  pEETE

3.1 REIRTE (B - £EM )

2 H R (TR ) — B AF=RE(%)
45000 600
40000 0
35000
30000 100
25000 300
20000 200
15000 -
nll 100
10000 1 T l
‘ ‘ N\/"— H NUIN- o
* 00

2015-02 2015-11 2016-08 2017-05 2018-02 2018-11 2019-08 2020-05 2021-02 2021-11 2022-08 2023-05 2024-02
EESR - Wind , —E5E

o 2BHLERBISITEN2 SCHLET , SESYINFE11 665N , FRERD27.2% , FHHL17.83%
o Ft3BHLERERTEN30TEEEN , SETIN-R13 OSIN , FHNN0.66% , FuiER-1783%. (@) ~EEBE



3.2 IRERRIE O (B : ST )

20000
18000
16000
14000
12000
10000

8000
6000
4000

2000

0

TT-€¢0c
60-£20c
L0-€¢0C
S0-€¢0¢
€0-€c0¢
T10-€¢0c
TT-¢c0c
60-2¢0c
L0-2¢0c
50-2¢0c¢
€0-¢coc
10-2¢0c
TT1-1¢0c
60-1¢0c
L0-T¢0c
S0-Tc0c
€0-Tcoc
T10-1¢0c
TT1-0¢0c
60-020¢
£L0-0¢0c
50-0¢0¢
€0-0c0¢
10-0¢0¢
TT1-610C
60-610C
L0-610C
S0-610¢
€0-610¢
T10-610¢
TT-810¢
60-810¢
L0-810¢
S0-810¢
€0-810¢
T0-810¢

THE

FREIERE : Wind , —£

P2
LV

_\

)

107.12% ;

=
H

38.07% , [ElLkizmn
21.77% , [ELpE

=
H

11696.3304 , IRELED
1248.460 , IRLLIRE

HirOE

g

12R81

12R81

1=
Ly

FIRST FUTURES

2 HH

—1{

@

3306.63%.

=
H

=
H

HHOE

g



NizEZ | =Joirt T Y V==
-~ ~ — A S — ==
| TiiFEE | =R =Rk R
3.3 ER=JoMel=E (B : BiE) 3.4 BAR=JoRIKAT=E (BAL: BIT)
20205 w2021 mW20224 W20235F W20244 m2020%F mW20214F mW20224F mW20235F m2024%4F
S 9 100000 -

70000 -
60000 -
50000 -

60000 -
40000 -
30000 - 40000 -
20000 -
20000 -
10000 -I I I I I
0 - 0 -
1 2 3 4 5 6 7 8 9 10 11 12

BESEE - Wind , —E5&

80000 -

® 2B =JtMlF=E/947,102I% , FREETNEL5% , FLCIEIE2%, FHA3 AFE =t~ 2/9 62,011 Ik , ;RECIBIE32% , FLE
1EE35%.

® 2H = THBKAFELI61590M , IRLLEIR20% , [ELLIRIE7%. Flit3 8 FE=7criBRA=271606 , 1EIEE16% , RN
32%, @ —i{EME

FIRST FUTURES



| &isisa  shisit e RLIR s B

3.5 OBt &E ( B : GWh) 3.6 shEBEtEEESE ( B : GWh)
m 20205 20215  W20226  m2023%E 20244 W20205 wm2021& W20224F  m2023&  m2024%

60

100
50

80
40

60
30

40
20

20
I 10

0 |= i [ | [ | [ | [ | | I I I I

1 2 3 4 5 6 7 8 9 10 11 12 O

BRRIR © PEISFENNRE I EIFEE  — a8

- 1BEREENHFEMEESITFEE965.2GWh IR FRE16.1% , [FELriE1<68.0%,
-  1BEKEmhHEEEE32.3GWh , FEEIEK100.2% , IREETRE32.6%, Hib | BEEREkEREMEEE19.7GWh , 5R%EEE60.9% ,
EILVIE4£84.2% , AL TRIR37.1% ; =oEEtistEE12.6GWh , §R3EEE39.0% , FEEE131.9% , TR TFFE23.9%,

—iEHRE
{EHR S
() FIRST FUTURES



| T

/

Y 4
S

-

m |

5

. NS

3.7 300F&AEMUNIE (ERLL - 7T )

24000
22000
20000
18000
16000
14000
12000
10000

ZERIR : Wind, —&E5&

2022-01

2022-02

2022-03

2022-04

—{118:304/2B&EHR:2.0mm: XN T8 B

2022-05

2022-06

2022-07

2022-08

2022-09

2022-10

2022-11

2022-12

2023-01

2023-02

2023-03

—115:304/2BH#:2.0mm:5KiHE: T

2023-04

2023-05

2023-06

2023-07

2023-08

2023-09

2023-10

2023-11

2023-12

2024-01

@

2024-02

—iEHRE
{EHR S
FIRST FUTURES



| TisE AR

3.8 ENE « D&RB (B /i)

m200&% m300& 400%

350

300

250

200

150

100

So ‘
NDCORNON NN NN NN NN NN ONONRN NN NN N NN NN
© © © © © © © © © ©o © © © © © © © © © © © © ©o o o
R B R R R R R R R R R RN RN NN N RN NN NN D
& @ Hoom s e e e P e e e = ooy g
©O © O O O O © O 9O O o O o0 0 9O ©o O O O o o o o o o
= (9a] O = (0] O = (9a] O = (0] (o) = (0] (o} = (9a] O = Ul (o} = (921 O =

BRIEE | Mysteel, — =G

® 2BBPRERHNTTREI£I260.7751 , FREEINLI24.57% , RLLHAA7.81%, SERIE , 200RFENF=EL70.90750 ,
FRELIENNLI3.20% , RIELR921.57% ; 300RAFHR=RLI139.4050% , FRELR£11.82% , FLLHALI5.44% ; 400RAGE
MF=B£50. 4730 , TRELREDEI19.24% , FELIEINE12.03%.,

o Thit3BERNER-BLI324.85 50 , IREUILIN24.57%, HADRIE , 200RFFHN=RL92.251 , %tttmnuzgs@%j;,%ﬁ;?j
300EAEEMF=E£I172.0551 , IRELIEINLI23.42% ; 4A00FAEEM=E£9/960.6051 , FRELILINLI20.07%.



patis
;—f-\
=
oL
2
GiH
<HYT
zﬁ
il

| Tz

3.9 ENEARENrT—E (B : i)

20205 20214 W 20225 W 20235 m 20244

1 2 3 4 5 6 7 8 9 10 11 12

BREE - Wind , —E56

50

4

o

3

o

2

o

1

o

o

o 2HEIEARFEINFTFERITZI42.550E , FALKIEINZY11.84% , [EIELIENNZY51.79%.

—iEHRE
{EHR S
() FIRST FUTURES



NifEZ | FAINER

3.10 TENEEFE (B - )

2019 —2020 2021 —2022 —2023 —2024

x 10000

120

100
80
60 e —

40

20

0
01 02 03 04 05 06 07 08 09 10 11 12

BREER : Wind , —E85&

o HEIRBENGTELRIRNEFETHERENE , BIRREKFETEFRE , AREF TR,

—iEHRE
{EHR S
() FIRST FUTURES



LL

| TEEER | RN

3.11 AENHOE (862 - +Am)

6
[=]
[=]
8
S 5
-
x
4
3
2
1
0
= g N~ O
S oo
0 o0 00 o
L I s e T
o O O O
AN AN &N N

BRIRE : Wind

45
40
35
30
25

x 10000

A < SN O d < N O d < N O d < N O d < N O - <t I~
S 9 792 Q90 79 QO O QO 1O QO 335
O OO OO OO O O O O H ™Y +H +H AN N N N 00 0N 0N ™M OOOOOO
I = 4 = AN AN AN AN AN AN AN AN AN &N &N AN NN NN - =
O O O O O O O O O O O OO O o o o o o o o o o
AN AN AN &N &N AN AN &N &N &N AN AN AN &N &N AN AN AN NN N NN
/i

—E=BE

® 12HPEARNHNHOE/I26.825M , IRLLIEIR102.16% , FLLFIEL3.24%,

36.96%.

* LAFERFNLOENIISSHM , ALEIEC10% , FHMEE1410%, 1-128FERFRLOREH413 7351 B

9.10%.

20
15
10
I

3.12 FEENHOE (8B4 : FE)

2019-04 —

o o ~N ©O d < >
0 O cncnooo
L - = AN AN N
o O o O O O O
NN AN AN N N N

1-12 B pEARFENiHE

2020-10

2021-01

RE/9207.095M , [FLLEIE

2021-04
2021-07
2021-10
2022-01
2022-04
2022-07
2022-10
2023-01
2023-04
2023-07
2023-10

=
Oy
s/ FIRST FUTURES



MR

3I3REFE (B W)

3500000 - - RETE —F=tHLL .
3000000 - | 100

2500000 -
0.80

2000000 -
0.60

1500000 -
0.40

1000000 -
500000 - 0.20
0 - 0.00

2019-01 2019-07 2020-01 2020-07 2021-01 2021-07 2022-01 2022-07 2023-01 2023-07 2024-01

BEEER © RS, —FEE

© LBIREFRIRL. FHISTIRAR T  FERSBIATILS.ABIIL64.95 , A THI31%M35.5% , LSBTl o
343%*”3 5(%)o FIRST FUTURES



A I = = I T < o N =N = Ewal— 1
gguﬁﬁl %i, . 'TEEUI/\IWE}_LE

-

3.14 FEERSEE (8L FH)

- ARG RS RE B —FEHERE SRR B
120 - 300
100 - - 250
- 200
80 - - 150

60 -

40 >0
0
20 50
0 - - -100

2016-12 2017-06 2017-12 2018-06 2018-12 2019-06 2019-12 2020-06 2020-12 2021-06 2021-12 2022-06 2022-12 2023-06 2023-12

- 100

BEEER © s , —RaE
-« 1RAFRERSErTHD BIARI42. 559 0140.8 55 , ML B FFE46.6%F149.9% , EECS I TE6.9%7F06.3% , HimLBZRIAE!

24.7%,



KimHZE . BHrTE TEREIEEEAR

3.15 EihE TEFRZRITEEL (B : %)
40.00

35.00
30.00
25.00
20.00
15.00
10.00

5.00

0.00
-5.00

-10.00
2008-02 2009-08 2011-02 2012-08 2014-02 2015-08 2017-02 2018-08 2020-02 2021-08 2023-02

BEIKR : Wind , @56

—iEHRE
{EHR S
() FIRST FUTURES



GRS | R T

-

3.16 FERRTHERZEITFELL (BAL: %)
50.00

40.00
30.00

20.00

10.00

0.00

2011-12
-10.00

2017-04 2018-08

-12

2013-04

-20.00

-30.00

BESEE - Wind , —E56&

—iEHRE
{EHR S
() FIRST FUTURES



ZumiHZE - JURATE e LT 2R ECIEE R 58

E3.17 : HdTI = EREL
—rEFETIITRAZAREL —dE~EERIETKZIBEE FEFEESBRAKIABEL —FEFEEETL SR E
150.00

100.00

50.00
2022-03 2023-03 2023-09 %-12

-50.00

-100.00

BEEE - Wind , —E=5&

—iEHRE
{EHR S
() FIRST FUTURES



AT RS 22

M ;

-

-Ju

2

El3.18 : RiEiNElmE

20.00
15.00
10.00
5.00
0.00

- S-06
_5.002017 12 20

-10.00
-15.00
-20.00
-25.00
-30.00

BEEE - Wind , —E=5&

R

2018-12

019-06

2019-12 202006 2020-12 2021-06 2021-12 2022-06 2022412

2023-1

— iGER S
{EHR S
FIRST FUTURES



Q;u.l\\ll = B | A& = MFE s ;E—H—r - /=
~ ~ 7N -
ZimEeR © peiill. KFE. SEBESTERRE
3.19 R (L. kS, ) FRER (86 HA)
A= . B KFE = el =< AR ERELL — B kfErr=RELL —FREF=RE
3500 50%
3000 40%

l 30%

2500 | ~
o,
2000 "\ ‘ i | / 20%
‘ / / | ; 10%
1500 - |\ L \— \ | 0%
|

1000 <P -10%
-30%

2019-03 2019-09 2020-03 2020-09 2021-03 2021-09 2022-03 2022-09 2023-03 2023-09

\

50

(@)

o

BHRISRIR : Wind , —EHA5%

— iGER S
{EHR S
() FIRST FUTURES



& Dby \\Il% . *E E % J I'|]|:| TE
— ~
Ig—lﬁ.ﬁl_)\o E l_/\EElnllz
3.20 RESIEFEER (B : BE)
400.00 120.00
350.00 /\ 100.00
300.00 ‘l\‘ 5000
250.00 |- 209
40.00
200.00 I/\— /L 20.00
\ .
BN
1s000 || A '\,/"L\/ M J ] 0.00
100.00 TH \ AT -
-\1/' VN 20.00
50.00 -40.00
0.00 -60.00

2015-04 2015-12 2016-08 2017-04 2017-12 2018-08 2019-04 2019-12 2020-08 2021-04 2021-12 2022-08 2023-04 2023-12

BREE - Wind , —E56

—iEHRE
{EHR S
() FIRST FUTURES



RRAFI SR



AR AR

4.1 BBFRRIMRIFHAE BB

40 — INREBRIR T FE AR —JNRMHPAEF=EFREFE SRR EFEBRUEFE
30
20

10
0

i o 0 W o on
@ < 7 5 =
o on o o

-10 o N o o N
o o o o o o
~N N N N N N

-20

BHEER - SMM, —@E5&

—iEHRE
{EHR S
() FIRST FUTURES



L SR

7

)

§ BAR

4.2 $REARKEF A BB X 4= 1iE

7R

fiie
&

0.30
0.25

—_—

¢0-€¢0c¢
T0-€¢0c
¢1-ccoc
T1-¢¢0c
0T-ccoc
60-2¢¢0¢
80-2¢0c¢

90-2¢0c¢
S0-¢c0c
¥0-2¢0c¢

€0-¢c0c
¢0-¢c0c

=—=T—10-2202
~71-1202

TT-Tc0¢C

N\ _10T-T20z

.Wuv

=N

0.20
0.15
0.10
0.05

0.00

60-Tc0¢
80-T¢0¢
L0-Tc0¢
90-1¢0¢

0-T¢0c

0.05
0.10

0.15

BREE : Wind, —E=5&

o RINMSIRIE , WIS EIRETF , PRI S EFEI40-9507T/R  BEIRINEFZEI80IT/R | (BEEFTAISE/MIRN |

1=
SHA &S
FIRST FUTURES

—1{

@

BRI FIBAKIBERE | $X EF TR



| BAFE : REBIX

4.3 304 2BAENEFFIiE

— B () — g (£ ) FiEER (a4 )
25000 30
20000 Prood 20
10
15000 :\‘:.\—},_Md"’ A
0
10000
10
5000 20
0 30
2020-08  2020-12  2021-04  2021-08  2021-12  2022-04  2022-08  2022-12  2023-04  2023-08  2023-12
ERISER | SMM , —=E6E
o FRNFERERERLIN SHSEMNEIIBEN | N FiEIREIESE @ —
= liz &1 &3



H : RERR

| AT

4.4 GRERSRAEFRI | R
—— MHPEFHBRIR -FIiEZR — REEFREIR-FEER BIKIRAE T BRI -FEER
40
30
20

AMAW%W Vr—v
AP A-09 % 2-12 2023168

12(%)21—12 2023-06 ' 2023-09 02512 204-03

-20
-30
-40
BEEE : SMM , —E=E&

o FENHRESREAIENE—EIEBRNEE | SRIMHPLIREIKEEFMBIEEE LT | REBRBRETMERE %ii% EES



(B EEURTEN



2024-03-04
2024-03-05

2024-03-06

2024-03-07

2024-03-08

| 658 . LHIFRG

FEFERES: FEFERGR IR FEEREAG:

Bl WRSS R®RLO8E R LE8E B8 BedEX inLEfE

7T
1,835.00
1,835.00

1,835.00

1,829.00

1,829.00

-6.00

832

0.00

0.00

0.00

0.00

0.00

0.00

E

SRS

5524

AW VS

IS

%5.1 : SHFEGEIE)

TER B
0.00
0.00

0.00

0.00

0.00

0.00

it
11,018.00
11,000.00

10,982.00

10,982.00

10,970.00

-72.00

B
0.00
0.00

0.00

0.00

0.00

0.00

17
11,012.00
10,994.00

10,976.00

10,976.00

10,964.00

-72.00

8374k

0.00

0.00

0.00

0.00

0.00

0.00

FEFERER: EFEG: EFEGR ERERSR: EFiR: ERERR

Wi LEe mL TN

it
0.00
0.00

0.00

0.00

0.00

0.00

pJAe
0.00
0.00

0.00

0.00

0.00

0.00

FRRIR © CHARTRLG

— iGER S
{EHR S
() FIRST FUTURES



| 7

5.1 LMEERZTE (847 : )

5.2 SHFEEBfERERFZ=TE (BB : Hf)

5019 —— 2020 Sl T i 5094 2019 =——2020 2021 =——2022 =—2023 =——2024
40000
300000
35000
250000 —— 30000
200000 25000
20000
150000
15000
100000
T — 10000
o — ———
50000 | ™~————_ _______._\___:==="‘ 5000
5 0
T R T e S 10 11 1o 01 02 03 04 05 06 07 08 09 10 11 12

HREERE - Wind |, —EH5

® LMEZETFHRFELIEND ;
o HIFTEEGSCRMBREIEIN

— iGER S
{ZHR S
() FIRST FUTURES



| 7

5.3 EBRRRIXEEETE (8 )

2019 —2020 2021 —2022

35000
30000
25000
20000
15000
10000

5000

—

0

01 02 03 04 05 06 07 08 09

BEEE - SMM |, —fE=5E

o (RXEFRALETT ;
o ERMRTSEEFIFEIENN

2023

10

2024

12

54 MR SEFETE (B BiE)

2019 —2020 2021 =——2022 =—2023 —2024
60000

50000
40000

30000

20000 /

10000

01 02 03 04 05 06 07 08 09 10 11 12

—iEHRE
{EHR S
() FIRST FUTURES



ERIELY

5.5 LMESMFHiK ( 2841 : 3670 ) 5.6 EIPIABEFHIK (4L : TT)
2009 ——2020 2021 ——2022  ——2023 ——2024 —@IFK  —— SRR ESFK
40000
800
35000
600 30000
25000
A 20000
200 15000
10000
0 5000
0 ,&lh\r\*wf\*-“ "WJJ-QA |
-200 O 00 O N N S ©W 60 O N N'SF © 0 © N N S O 0 =N
B R DT TR FAFPRRELPITARPRIPYE R
© © O O H A Hd A A4 4 N N NN NNOMO®MM®N®n oo <
N N N & N o6 & &N NN NN NN NN NN NN NN
400 Wi § N E RN AR NERNNERNEANREGER

® | MEINEIMAZKIFERMEIK ;
o MERMHETW , ENHIIRUSEINET IR

—iEHRE
{EHR S
() FIRST FUTURES



ThiALEH © ERARIR-TRE

++d

(o

5.7 WEk-FEERINE (B JT)

250

0 W T T T T "Y. IV T T T T T T T T T T T T T T

N N N ND N N N N N N N N N N N N N N

o o (@) o - C - ' o o o o o o o o o o o o o o o o

N N N N N N Q) ) N N )Y N N N N N N N N N N N N N

250 © 2o © © o o W & =B o= o= NN N W W W W W W BB

(en] o (@] () (@) = (@] o o (@] o = (@) D o (@) o = o o (@] (e} (@) D -

= w (O] ~ O { = w (O8] ~ (Co) = = (Oa] D = = w (Oa] ~ O D
-500
-750
-1,000
-1,250
-1,500

EERIR : Wind, —EE5&

o EEREMBEENSIZRHESE , ERSRikaihERiE | BMKIB4ETFE300007T/IELA L, @ —{BEA LS

FIRST FUTURES



| TN | FRERIR-ERIR

5.8 RERIR-FERRRINE (B JT)

— RIS —mERIR - R RN
350000 80000
300000 60000
250000 40000
200000 W / 20000
bR Mﬂ.\
t i\
150000 T v v A
100000 20000
50000 -40000

-60000
2021-01 2021-05 2021-09 2022-01 2022-05 2022-09 2023-01 2023-05 2023-09 2024-01

BESRIR - Wind, —&56&

o THARESRMSIZE , BRMEERE  MEGR-BAERNETRE | B2 LERBRREFBIRRIEN K IBEE

—iEHRE
{EHR S
() FIRST FUTURES



Fji/% 1:/] iff Eﬂ% %%5%95

5.9 BREk-REREINE (B JT)

— TRERRIN S — MER-RERmi (5% )

65000 120000
60000

100000
55000
50000 80000
45000

60000
40000
35000 40000
30000

20000
25000
20000

2020-01 2020-06 2020-11 2021-04 2021-09 2022-02 2022-07 2022-12 2023-05 2023-10

BEERIR - Wind, —E258

® MEIR-BIREmMKIBE300007T/IELA L , NTZLEE | [ReRESIKEHME R KIBFRIE

—iEHRE
{EHR S
() FIRST FUTURES



| 25505

AAFREH—BHERERAE (LIER "—FHR" ) & , 2OEEETFEIEE ST NESERFEENSHTRE
(EsIFA] [2012] 385 ) .

ARFIREH—EHEAERSORER | TEINEFIEEREAER. BXGEEFEEEXEAREREZN. K2
—SHARESPERNTH | (AT N ANEERELMERS G IR, 5. &KX, EERETHRRES.

A EFHEABTRURETARARAATEHNLTHEEEEE AR SR | (NRMASREEENARIRE. WELRDTTS
% B—EHIEXEERRERE 2 I AMHHIRE | B—EHEAMREXEEEAASRERTETE, MMrEPRIE
BUNFFRABNW , MFSEZH  FEREHTRE. #E. SUTEHSHRLEREEEN , — SRS THIAETERE
BAFEEHEEER , FORERARSHMAMSERHRAEAEE. REIRANBAEKEAR ST CE SRR
Flir, —EEASANEERARSHRTISERIRKREHTRIE.

0 5mspitl | RN/ R LR 188 S EA 1716
EF—=IRINLL : 400-7008-365
B

FFRuL : www.ydgh.com.cn

— iGHERE
{EHR S
() FIRST FUTURES



