@ HHEERAT
TDNGHUI FUTURES CO,LTD
gEREtT EBEEHR

BEHAS TR~ m AT 202412 A13 H E81

N Z RN 1T, PX. PTA iR 5%

BEMEHLE - HETIRE

FEA 1. PX & PTA

AkthF: FO3115367 HE FH ,PX & 77 & #9 PX2501 42 6708 7T/%, B8l — 2 & H L # 0. 60%,
#J EH: 20019145 ¥ 2 4314 7T/". PTA £ 7444 PTA2501 Uk 4784 7T/%%, #BH—% 5
F#u: 18516056442 0 ER 0. 21%, %2 H-54 75 /vh

liyingjie@thgh.com.cn

A, WIT £ 74k 70.01 £ 70/48, Ak 73.41 ;%;’a/fr%
e thh.com.n BRI, PX: i E N 245 AU EE 12 A 3 HARBAES, BEW
7100 Ak E 12 A 3 H#AIET. A#A M 160 E%FQEW@%PF—
BEERE. ABPXFFLZEX 83.37% TR 1. 54%. *<FEBEIAE 100
TR REE B F L. PTA: W ARARE AR 250 7 11 A 13-11 A 27 H
B, hifE AT 11 HehFeE 12 A 2 HEERE, KEPTAFIER
58.8%, FHL_Ek 2.06%. FER: 12 F 5 F A7 H X BT e A b 35 FF 4L
N 66.36%, & BT 1. 25%; B F M X BB ARFFALE H 64. 87%,
BB T FE 1. 06%; Ll 3 X 28 & T L% 4 65. 50%, 2 & B TF#% 1. 16%.
FRM, BHWMAREE 1111 A%, 15 HFHRR N 874 7 X,

FREARFE T e, HHBNEFRRET. FKELEE, B
WEFMEIETEAEY, LA FERA. PTALHA REFELE, #
N R A AR, REEFET L, JAENEFNEZFHETE, Flmx
HEAR, BERME, RABHTE LK E.

2. RF

HEH, M4 F /44 PF2502 4k 6934 70/, IE— X & H Uk
0.52%, ® AT ERMN A 7060 7T/, KA —H LK 105 T/v8, HE =
46 TT/

HEFH 25 AR E 11 A 22 HEedEs:, Wit 12 4MNARE
B EAIRMERE R4 TR, TS EEMH, mHA MMEREK,
RARERTAFAHR,

W 4ol PR E B B9 R F 1 THH R, NTEER!


mailto:liyingjie@thqh.com.cn

RisH#

=, Pl dE BN

2024/12/11

2024/12/12

i H KB IE

FHALME
PXEEEC EAHAHEX
FhAEALEFL
% E £ #CFR
PXH ¢
% [E FOB
= PX %2

FHEARK
TAAHFA
¥ B £ #CFR
PTA %2
PTA 1-54+ %
PTA 5-9+ %
PTA 9-14+ %
# B R PTA # b F| ¥

=

TAEHFA
PF %%
PF 1-54+ %
PF 5-9#+ %
PF 9-14r %

6668
59215
72299

808
791

—-342

2024/12/11

4774.00
54.15
73. 57
616. 00
-74.00
-88. 00
-38.00
126. 00

-798. 69

2024/12/11
6898. 00
103404. 00
192252. 00
6955. 00
72.00
2.00
-4.00

2.00

6708
88073
66414

851
799

-314

2024/12/12
4784. 00
51.32
63. 79
616. 00
-54.00
-88. 00
-50. 00
138. 00

-842. 34

2024/12/12
6934. 00
112290. 00
200530. 00
7060. 00
46. 00
10. 00
-12.00

2.00

#H KB

0. eIO% \/"" TT/ v,
48. . \/\/ F
.14% '_\\ F
5. 0 arT
1. (Il% .\‘,/ * 7T/
s N\ o/

X TC/v
TG/ v
TC/ v
TG/ v
TC/ "
TG/ v

TN

4ol i E LG H T E

THA R, NTEER]



REAH ®

7= b 4% A 2024/12/11 2024/12/12 W HIkKBIE

HHEHADN 73. 64 73. 41 .31% XL/
ERHMEHNEY 70. 38 70. 01 .53% % 7T/4

L8 4760 4790 0. '

REV A 5990 5990 0. 00%

RERA 6075 6100 0. .
% 4 POY 6760 6760 0. 00%

EWDTY 8200 8200 0. 00%

/“ﬁ
/f

CFR H A ¥ 630. 88 657. 38 z. r,A_/ %70/,
=
Saad

¥ #$FDY 9200 9200 0. 00% T/ vl

2024/12/10 2024/12/12 ¥ B B8

% ¥ 74. 34 90. 57 \_’,_/ %7t/
PX 176. 79 181. 50 \(,_/ X7/
PTA 202. 66 245. 85 \_/ 7T/,

BB A ~338. 10 ~348. 80 TN A/
REW A 26. 90 8. 80 '/\_\ T/
ERELH 411. 90 376. 20 ”\_\ 7T/

% #POY -103. 10 ~138. 80 /\_\ T/ P

& ADTY ~13.10 ~48. 80 '/R T/ 7,

#AFDY 1836. 90 1801. 20 1I94% /\_\ TC /P

BHBRRXE 2024/12/11 2024/12/12 HHHEHIE A L:-¥iva
2

EE 895. 20 915. 73 H ok
7k

BHRY 142 204 43, S

if\

:
K54 759 830 9. :.
for

4oL 1 B UG B T E B 3 THA R, NTEER]



REAH ®

7= b &F T & 2024/12/11 2024/12/12 5 :
PTAT | 88. 4 88. 4 0.00% A %

REI) 87. 61 87. 61 0. 00% %

L3 S 69. 59 69. 59 0. 00% T %
2024/12/05 2024/12/12 I H¥K K18

H R 10. 43 9.57 x

% #-POY 11. 60 9. 30 x

% BFDY 17. 90 16. 70 x

& ADTY 23. 50 22.10 x

BIERIJE: Wind. CCF. JBEH R R

=, FlgAs
1. ZAFA

BEWR, 2EH 11 Al A@gEm, ELVEFAZFE 42%, KEFHHFHRILIEEK
M, NMAEBREEAN BAMEREEE, 7 ITHRELE R, 11 A TEEKEE, 9 AM
10 A #r3¥ R L1656 A4 . 11 AERg I R im 22.7 54, & T oA 20 7/
TR F I E K 0.4%, FEH Bk 4.0%, %5 10 A ¥iE#H-F. HRHE CME Fedwatch tool,
S RRTTIIAN FBEE 12 A 17-18 HE K 2 EME B 25 Mk HBEE 24 % 89%, & T Ubar
B 72%.

BER, FATRMRRERERE RS, REIEMEFHERTEHAD LE, Z
EEFEWD R MiEEREREZEH, KT B3ENABRTEREKL 60 EEH 55, B
WIRBEFHEEEFRILRAURT AN R Sz —, FRMREHEMIT A R LETH
MR 24 EL BT,

2. fTvshA

2024 49 A 27 H, +HHEH G & % 2024128 /04, BT EA KR AEE
AEFYRPHEHEEEREARABAL, FERSTHFENERAABETELIYREEE
DR TH o Z +HHEUNERMHER. PEF RN LT LS A 5513, 55.14, 55.15 &
55.16, & E &M Z HA AR,

4 o8 ] i IE 3B B ST F A 4 THHERE, NTEER!



RisH#

@

W, Pk EE IR E

F1: XEA#REEE ($fr: Ju/"E) H 2: PX H&eHh% (BAfr: E70/)
800 10000 _
2000 ZF7T/" . _ J./"& 15000
600 9000 H/ LCFW E £  =———CFREE
—— OB [ — 0B i 47 #+
400 8000 — (] 3B A
7000 1500
200 1 10000
6000
0
5000 1000
-200
4000
-400 5000 . 1 5000
600 2000
-800 | . — R 1000
,1000 L 0 0 A i 2 O
23/11 24/01 24/03 24/05 24/07 24/09 24/11 16/11 18/11 20/11 22/11 24/11

BRI Wind, BAHRFLRH

B 3: PIAZ AR G542 (AL To/v)

BHEHRIR: Wind, BAHRF LY

A 4: PTAFL B4 (EAL: o/v)

8000 r - 1500 1400 i /w7 7 10000
7500
1200
7000 1 1000 4 38000
1000
6500 { 500
6000 800 1 6000
5500 0 “00
5000 1 41000
4500 1 300 400
4000 | 200 — gz g  ——kwE o | 200
3500 — 2 B E — P EHA RN
0 : : : g
3000 : : : J 1500
2o/1 23/05 /1 21/05 /11 20/11 21/11 22/11 23/11 24/11
AR Wind, BEHFKFLH HAERIE: Wind, BEHFHLH
B 5: AEEhpREEZ (HAfL: 7o/7) & 6: PX FFI&R (AL %)
8500 1 800 100 <%
8300 f — 2 — R { 600 90
8100
1 400 80
7900
700 1 200 70
7500 0 60
7300 1 a0 50
7100 I — =
| “100 10 PXFF T %
6900 20
6700 1 600
20 : : :
6500 - 4 -800 21/11 22/11 23/11 24/11
23/05 23/11 24/05 24/11
BERIE: Wind, BEBEFRH FAEFRIR: Wind. 3 EHI A &
HH LR iEEEH T ER THAHERKE, NTEER]



REEER @

B 7: PTAMAIStA 2 (AL 7T/") A 8: MAMBKAZE (AL 75/7)

1500 -ﬁ/ﬁ‘lﬁ 1000 7’t/u—|%
—_— 5 — 59 —_—-11h
—_—]5E 50  e—O-lfE

1000
500

500
0

22

-500 -500

-1000

-1000

21/11 22/11 23/11 24/11
-1500

HHERI: Wind, BAHRHFLH BHEHKIR: Wind, BAHRF LY

B 9: PTAM A% (EAL: Jo/v)

1000 2019 —2020 —2021 —2022 —2023 —_—2024
2500
2000
1500
1000
500

. . .
!

-500

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

$ERIE: Wind, FEEBKRF R

Bl 10: REEN &R (AL T5/")

2500 —_—if m—KUPOY K DY —KUFDY  —RE T — R
2000

1500
1000
500

-500
-1000

-1500
—-2000

FAERIE: Wind, BEHEIFLH

wHLEEELE YR EA 6 THA R, NTEER]



REAH ®

B 11: s R (BAL: %)
100

80

60

40

20

—PX PTA FE T LHT A
0 , ,

21/12 22/06 22/12 23/06 23/12 24/06 24/12

BERIR: M. BEH KRR

B 12: PEBRGREAXESHTH (B4 FX) A 13: RE/&-&EFAK (AL K

2000  F K RRRE 7 2000 50
7R —_— R ETH Y
—_— R R ELH P
— A B30 H
1500 | 1 1500

1000 1 1000

500 f

1 500 -10

WA LA
—_— K POY (VAL
—_— K ZFDY (VTHTEAL)

G K2DTY CLHTRH)

0 2 2 =0 =30 *
21/11 22/11 23/11 24/11 2020/11 2022/11 2024/11
B AERIE: CCF. BB AL FAERIE: Wind, BEHRFLH

wHLEEELE YR EA 7 THA R, NTEER]



T

AN (BT CAERGARERNEAS B, AN, 0k LA S o ACHR T 17 AT A S
TAN TR KRR AN (BT AR, AR, oA AR S
L A 5 AL B0 e T L e A B T T RO A T o

RIEH

% PR RIRUAHR 5 N 0 PN — 2. AR T BT R SR 2 AT R ARIE A4 51
P, AR R AGREL. A A R BRI 5 700 B SRR E bR,
SRBUEREEE . A A B P S AR AL T 2 R SR A A S R, LA
CEATE) BT .

FEARMTIE DL T, AARdty th 5 B B R R B I A O T A e AEAE T L
T AAFAXHEAT N EE AR BT P95 51 BRI % 71 5T 4E -

AAIR T BN AEA AT 2 RAESE T AR AR H AR T 15 5 D8 BB AR 5 ZRAE T
FPRE I A ST BRI

Huhik:  EHETTIEASH X B TUE 99 SUTRIRIE 7 MRS : 200120

Hif: 021-68864685 {52 021-68866985 @ EEHH ﬁﬁﬂﬂﬁﬁj

TONGHUI FUTURES CO.LTD




