=3 = = N N
QN EXEIES AR SRR & 2 2020521
CINDA FUTURES
Y
B R
Fi s s % BT . 50ETF. 300ETF (3D « 300ETF () . JFIF300. Y&, 4. BK. &5 . G, F8
PISEEENETREMA: PR M. #8718, PTA. XM
BB R = T A BN
BB R EE S TERPEMA: PIR300583
EIES0ETF20 B /§ % % %0 % Lﬂsonzw;ﬁ-_-zﬁ%&ﬁg&%ﬁﬁ%ﬁ J:imsoamﬁ_xiia%sﬁ%@»ﬁb*
80% 25 50
70%
60% 20 40
50%
40% 15 30
30%
20% 10 20
10% 5 10
% ————
R 0 0 0 0 0 [P RAN A E Sy P SN I N
S SRS SRS D SN S S O O H 0O AL DH A H >SN & @@b@'\@%@qam\mmu
'19@’\960/'\9@'\9@'\9&’19\6'\9\\'\9\'»'19\{5'\9\&’\9@'\9\‘0'\9(\'\9’&’\9\0"\«@9 O N ASA A P o o e e b‘" AN ANOT AN % o 0 0y
fﬁ300ETF (f) zoﬂ)ﬁiﬁﬁqﬁ 7‘F7§300ETF (/P) ﬁﬁg&ﬁg%ﬁﬁ* f5§300ETF (f)i%(ﬁfgﬁ%%ﬁﬁ%ﬁ
100% 25 60
80% 20 50
60% 40
15
40% 30
10
20% 20
o ; h ; ; ; ; ; 5 10
S S N . . . 0
,@b ,,_;“b b_ﬁb cﬁb b/“b 4/°'° ,g“b qﬁb 3.13.23.33.43.53.63.73.83.9 4 4.14.24.34.44.54.6 3.13.23.33.43.53.63.73.83.9 4 414.24.34.44.54.6
N N N N N N N N
L . S . S S )
. FROETE GO ARpASx0A PRROETE () AAP RSk
120% 25 60
100%
20 50
80% 40
60% 15
30
40% 10
20% 20
o 5 10
b;»" b;»b b,f»" b;»" b;»“ bw" AR
VA ) S8 S 3.23.33.43.53.63.73.83.9 4 4.14.24.34.44.54.64.7 3.23.33.43.53.63.73.83.9 4 4.14.24.34,44.54,64.7
'@0 'L“\% wb\"‘ ’LQ\% (&\b .«@(\ 'L“& f&\q
N-5 - = -5 1) F3
P E30045 820 8 55 & kA& fﬁsooé&&_ﬁﬁ%ixn&%&ﬁ# f&soo#ﬁﬁ&ﬁ#ﬂ%é‘x%*
80% 40 50
70% 35
60% 40
50% 30
40% 25 30
30% 20
20% 15 20
10%
% —m T 7Tt —T—T T 1: 10
279727792727 729T272372R9¢22%R
44341448434 111 14 H v yveyeveyeveveyalliveyuguywusgayse
= v,o;oa $ 93‘3‘3‘0‘3%‘3‘0%%




AP

°
I / B
g 00023 .
S mmom_m [ 000G N
-3 0 ‘05 [ 00G¥) 2
. | 2 .
& g oy F o00vL S [ o0ez u
M o | % 0002y | # F 00SE L e L oree R
5 | g 00007 | R [ 0001 L2, [ 00zz g
4 8 |4 000 ‘sk L e L R
w0 3 000 4 [ 00SZL o L %, | 08iZ g
= 8 o 4 . [ 00 11 i ﬁv [091T | ~
% 8 3 ° 000 ¢y | 4 [ 000zt | 2, " 5
=S s | @3 000z | o R % | ® L ovie g
B o |x & ooo._w ® o FoostL o % | [oziz | R 5
% 8 |z oooor | B § p 000t o8 Bay ooiz | 3 3
e 3 % 005 ‘66 | B F 0050t g L%, | & e [ 0802 | 4o g
4 4 . L M S o ™M S 090Z o
g o g 000 ‘68 .%m [ 00001 = & L < = & r M o
e P [ o CN S [ovoz | == 8 B
5 S | & 005 8¢ 0086 = 9 ¥ S I b
2 oo ‘ss | € ‘ | %, fozoz | % & 8
g | oos 'z | & p 0096 r & |5 e | &) s
S 000" [ 00v6 ES AN [ 0861 b
8 L8 | g 9 006 | & 3
S 005 9F | o [ 0026 e L%, | Ve [ ové g
P g r \G ov6l &
o 000 ‘9¢ F = 12 r ©
s 000 ‘et | W [ 0006 £ L %, S [oz6l | g o
3 000 ‘S€ [ 0088 ] %" |+ [ 006t |, 5
3 . r F % g8l | ® 2
005 ‘¥ [ 0098 < H 3
P 000 P8 [ L % [oo8) | ¥ &
LB eg8Yy 2 00 ‘€€ | 0ove P | ov8L B
8¢8K&L 2 o g [ 00z8 b % | ozsL o
S8 8 8 § & ° (= =
- 154 F 0008 | %, | 008} b
o 9 g8 g e o 3 s 08.1 8
[5 — Qe awe° 2 [ 09, S
[ s [ 000 ‘65 8888 ® L %, [ 09z1 hd
LS [ 000 28 8 &R 22 ° o« LovLlL 3
™ [ 00015 00054 - 2INQ®O T NO 8
3 000765 o0sr [, :
o+ [2 000 ‘2h 000V} o [ 09ze
® Lo |# [ooo 2y | % 0051 L%, [orez g
=« Fe | R [ 00097 | R 000¢} L %, 1 e
(o | 4 oy ] %o [ 00zz 8
& 8|3 L 000.ar | o8 00sZ! "R L %, 081z S
g [ o | 000 091
% '8 |2 3 [ooo ey | 48 go0es ® L%, | % vty | o
= Y o S [ 000 ‘v o 00S}1 4 © .W + <
23 '8 | £ 8 Fo00‘ty | o 8 oo | R 4 F % | g o | R g
e N L [ 000 ‘O 8 - o : - 3
e S '3 (% g0 & W oosor | BR | &2 L% | dg [ogoz | 3% o
4 Lo | 0006t | 3% _ o000 | R | % g % |98 [ 090z | 48 o 5
A 18 | E 006 ‘8 | 0086 > | =8 | Ov0T | &9 S 3
- ERES 000 6 | M€ = B _ L%, | X7 [ 0z0e ] °
ERES 000'6E | o2 0096 o} 2B _ foooz | B § g
'S [000 ¢ | % oovs | K| w % [ossl | & _ s
[ o [ 00598 | ad 0026 Ve Lo | % [096) | 3% S
[ F oog ‘0 | X o ® o | Ve Lol | g &
o™ [ 005 ‘s ZA 006 _ﬂ L «uonv * | 0261 "@ e
L3 [ 000‘sE 0088 | %, [ 0061 | W0 5
[ [ 005 Ve 0098 o%y | [ oust N 2
L 000 ¢ F L
g 8 8 8 o [ 005 ‘66 00v8 g Loy | 2
= = i 8 ] o . R 00z8 r &mv | 0Z8L o
ks 2 =3 B e 0008 | Q«V [ 0081 by
2gggQ|Rae° o< [ 0821 8
- = L G [ 0921
8 gQg®wewo . [ovzl g
“, 8 g © 2 w ° 3
%, re
A\/v/o.\e 2 [ ‘o
0, @ [ <% % g
b “, /«\Q 3 \/bbx 2 F o nw/e [
._M ¥ 2o, “y 2, R
® %, @ # F e, Ao < 7 %, L %
el Y < 4 2%, 0. % 2 N
ze, | ® 9 % e e, @ L 0%,
R w hQ/ % | K <. /n)\ R L Q/% =y \/ﬂ < Q\Q
= R Uy Yy | M 2% ) 2, .M NNCHI i
~ e, =R 0
S = < % R “o, % * PN ._K RN
= S w % | = Lo 2 < 2, QAN | 8,
a % <2, | 8 N R A B e | %
3 | o L
X H Ak g2 8 2, % | = SO
kS K 4 Y, | B L 2 & o L, A o 3 /e\m_xu g <
e ot | & %, % 3 2, % | § Rte | 8 »
\/VQ QQW ) I < bQ/n..an J.Mm AVQ/h w I < \/\ 2 m
o~ 7. x 7 | “0,%
ﬂ\/v /\QQ I /.oQ/ % o Q/WQ 9 M <% % | = ,
< 2 < mv/b 4 L % q L AVQ\/ % | R N
a® 3 @ 2 2 a2 a2 %, %, L N o \QW 0, % EN
S388§88Rk S ° a4 & g, 2 P
S = B T o N - 2, %, EN F g e, | 0% # %
SS3sss°m| §EEEECE - % % 2 N %
o B §883% 2 s, L X, L 2 %
s, &=+ 0, ® R R > 7
‘ o, EE558688%5 0% - %
[N = (= S
% @
(o /m_\
%@




AT PR

BIEH200 B LA SR GL 2 oa SRR &k S GE P SR e & E S
—202009 —202009

60% 0.3 0.3

50% 0.25 0.25

40%

0.2 0.2

30%

20% 0.15 0.15

10% 0.1 0.1

0% 0.05 0.05

q,/ fy/gr{\:q, b‘r\fz/\zrp\b;q,\;r\, Zw\zw\b;w\:q,\;f\,\u@,\u 0 0 —m—r—T———T—T—T—T—T—T T T T

S F o ¥ « o 22828338388 88332822888888 geeeesgsgsg3e8g8geges
S T s §3Y93TITRLNEIRIEBESTTTY SIIRISESS oS8 58533883

HIEARH20 8 5 Lk % WA HHIRIE SRR ARIA IR TE AR R
——202009 ——202009

60% 50 40

50% 35

40% 40 30

30% 30 25

20

20% 20 "

10% 0 ©

% 5

9 O O O Y 90 OO O O

/Qb/';b/';g';gQb/'”gg'”gg'”gg'”gg'”gg'”gb'”Qb'”gb'”gb';g';/'” 0 -t | 0 A

¥ & ¥ & \f\,n,uv,b & @@@@@0 SO SO PSSO S S QQQQQQ @@@@@c SO SO S
RO RO OV SEEFTESETNTSITSTTTITS | S S S St S ST

TA4R %208 5§ % ik 50 % PTA% BRI FE A0 5 PTAR M2 M5
—202009 —202009

60% 60 40

50% 35

40% 50 30

30% 40 25

20

20%

30 15

10% 10

o 20 5

PR R R R R R R R R R 0 0 0 0

ESENIENEN Q\/Q\/Q\/Q\/Q\/Q\/Q\/Q\/Q\/Q\ 10ooooooocoooooooooooooooo 888888888888888888888888
IS AN S I g £883888288888888888888¢¢8 SZR8IBIRBIBPIBIBIRIIERS
L i i i o ) L L i Va Rl R o S L N N ) TFTFFFFTTT S (')

PR H208 F L A A VEA AR RS R F VEA SRR RS H S F

o —202009 —202009

0% 50 50

35%

30% 40 0 m

25%

30

20% 3

15%

20 20

10%

5% 10 10

o%

/\\ /'\\ /\\ /\\ /\\ /\\ /\\ /\\ /\\ ngegogogogogogogegcg ﬁmgogogogcgogogcgegog
& N2 Q\“’ Q\b‘ b\" Q\‘O Q»(\ 6& 63 SOS88REEYGELEEB82LECRIASBLEH S8 E8RREBIIKEBELERESBELS
5 D D M N T T T S S S TN N NN NN N NN T e T T S S S T AN NN NN NN NN

FHHH208 B Xk FHE KA BRI B AR KA KRR R R

45%

40% ——202009 —202009
35% 35 25
30%

25% :: 20
20% 5
15% 20
10% 15 10

10
— 5 5
@ﬁ o....”......”.......”...... 0 ————
Y’ S O P N P NN P S S S O N S O P N P OO I O N OSN ONSPD SO S
o S O E R P S R @ & S S S EEE R P DSOS
D A4 e e e q,-.wr\,\q,r\,q/ Vvoat v LV P PR P w?,‘,,‘,% A2 e e A

BXFRA: SBimE (REEAERE-20013488 )
EBi%: 0571-28132630/18758264396
ME#E: guoyuanai@cindasc.com

FE ERRA: 2T (Bll#EERE-F3062655 )
AiE: 0571-28132630/15700085884
HB#E: wuxinlan@cindasc.com

BRREA: BHFR (HlEE8-F3063756)
EiE: 0571-28132592

EEEE

3=

it I BRI T ATF AT PAG M BORE, F IR B PR A ) JysRAEf il 5E, ER IR L4 8

L R =

Ji A (AT R T REAR IR AT

R HERf T B e BV AR T ORI, H 3,

THEE . RAMFEMA AR BRI, AEF5IH.




