[BEX PR

MIEMERME, BHNERXERS

MR&ZRFILBRNA

20195

F7H5H




AN E Y& Yi3- 2

& HLEH

BIMEH TR ER AR BN, MEAS L EE A S, BHE NI TR A KRS,

W F b M) ANEICSE A RORAME B IR, R IF TR BT R, AHEEREN R K. HF
Hw, EAITERNGARE, BETRAAIREMELLITESML., B TAENFIE, FHEA
WAK e & TFERKSFREHT HFRITEH R, RESESLLE K55, FERIEK
AT A R OLT, BNHREAVAHARE, mtoqd aiA4riF, BHaE AR
BRI ELKE, HokAE, BAAREEMES, MNENEIKRELAKB T AL LI,
12 LIRS AR, BAM AR E17000E 7K, BN IAFEALS, AL,

o BMERI: BEHHEMNED

& BFTIFR: £
0 MR FE: L) ByoRE;, LR FRE

EiEA MRS RN E LB A RAZE NI B AR R



H x

CONTENTS

Y

8 T Y




sB—aky

Pz R

R A H >



I AT RS B, BT AlIEAEE %A L

b E G E (I oo SMM[E e sEE S FEFE (T
62 -
60 2014 2015 2016 45.00
——2014
58 ——2018 =—0=—2019 =0=2020 40.00
56 35.00 2015
<4 30.00 —2016
. 25.00 —2017
50 : 20.00 — 018
a8 e 4 _ 15.00
26 /\ 10.00 2019
' - —2020
44 ,._______'/ 5.00
42 1 1 1 1 1 - 1 1 1 1 ] OOO
3 4F sA e84 78 8H 98 108 118 128 1/4 2/4 3/4 4/4 5/4 6/4 7/4 8/4 9/4 10/4 11/4 12/4
7T/ > > T S S s N T S
70000 SMM FEFEH N T %% %’E{-ﬁ% B AT M 89 4%-8 F JA 2 T MR h %ot 4t
6500.0 3000 | M2, A0 LA TR ARG AEEE 480,
0000.0 2500 | JEMER)T BAVENCYE, 6-7 A A o iets, 4
5500.0 < DR <. . . \
5000.0 2000 | 73R KM3gK, R ESFRIKES
4500.0 150.0
4000.0 — s T 100.0
35000 | X o < 500
3000.0 1 1 ﬁ D%E—’jjuliﬁ 1 1 1 1
& & & &8 & & & & g
o~ m <t [Tal o M~ [s0] (s3] o
S 2 & 8 8 8 8 g ¢

% 2011/01
0

20l

o5

g:m

i




B—ak5

AR 7RI



1. &5

PRy B O EAFET (J1HD)

‘\ \_‘_-E.
40.00 hEEEREN ' (J7M)
35.00 LI
30.00 50
25.00 — RO ETF 45
40 +
20.00 —2015
15.00 3T
: 30 | ——2016
10.00 25 |- —2017
5.00
20 —2018
0.00 15
MNORNOR M ORNON R OMNORNON RN ORON ON NMN — (019
o o o o (] o o o o o o o o =] (] o 10 L
T T T
[¥al i [=)] [=)] (=] ~J ~J ~J Ca Ca (23] [Us] [Ve] [Ke] [an] (]
S e NS S NS ENSSNS S DS I
S8 558558558558 5%
) E S L L ST S R S S R N S 38 4H 5H 6H 7H 8H 9H 10H 118 12H
P EEERY HO () BERED N L2 (Er=+31)
50 - 7,500.00 - 350.00
7,000.00
a5 | ' — | 300.00
40 - :
6,000.00 | .
| —2015 | o000 F #wATC CGa) 200.00
w0 | ——2016 || 5,000.00 150.00
2 | —2017 | #°00.00 P 100.00
4,000.00 - x
20 + —2018 || 3,500.00 - 4/ - 50.00
15 |- —_—1019 3’00000 1 1 1 1 1 < 1 1 1 1 1 1 0.00
(W] Wy (W] LMy Wy (W] L Wy (W] (Vg un (W] L
~J ~ ~J (o] ~ ~J ~J (] ~J ~J i~ ~J (]
10 ¢ 2020 N M~ o M M~ = M M~ = ™M I~ = m
Q@ F @ @ 9 o © o4 2 Q o ©Q
3 - Y 8 85558 % %3393 939
18 28 3A 48 sE 6HA 78 8H 9A 108118128 S R R IT IR I LK LKL

T NS CINDA FUTURES
HIEFER: wind, {525 FHFL F




2\5%%$é¥

FE AR RE I TRY%

FEEGREE (T

“ CINDA FUTURES

90 - 62
60 2014 2015 =——2016 =c=2017
85 - 58
2018 ==0==2013 ==o==2020
56
80 -
54
75 52
50
70 ¢ 48
e | —201 —_— —2017 46 _
—2018 ——2019 —2020 44 ,.__\_'/
60 1 1 1 1 1 1 1 1 1 1 1 1 42 1 1 1 1 1
1A 28 3A 48 sH 6H 7H 8H 9H 10A 11A 128 38 4B sH 6B 7H 8B 9H 108 11H 128
Ve P 3500 - N Jal <
o E R O EE () BRI R
14.00 3000 -
2500 -
12.00 F
2000 ‘ —
10.00 - — E IR A
—2015 || 1500 -
8.00 016 | 2000
6.00 - —_—1017 500 -
400 ~ —2018 0 : ¥
200 - —2010 | 290 -
LN LN LN [Wa] u (Ta] [Ty [Ta] L L LN LN u u [Ty [Ta] un L
DU SR B S I OB NN S NI B TR R B
0.00 ! m O @ N M W OO N M W O N MW O N M W
e Q@ 9 @ 9 @ 94 0 o 9 9 9 @ Q 9 Q @
18 28 38 48 5H 68 78 sH 94 1083118128 L 89 9 9555583939983 923838
(] (] (] [w] (=] o (] (] (] (] (] [w] (w] (=] o (] (] (]
~ ~ ~ ™~ ~ ~ ™~ ~ ~ ~ ~ (] ~ ~ ~ ~ ~ ~

HEFERZ: wind, 152 FFL P&




18 2H 3H 4R s5A 68 78 8H 9H 108 11A 12H

- 27 = D 32
. e £ LT T 3% . AL B AT T %
90 65
60 F
80 - -
55 |
70 - 50
60 F W) 45 |
50 2014 2015 2016 40 T 2014 2015
35
0T 2017 2018 2019 =0=2020
30 r 2017 2018 2019 =o==2020
30 [ 25 [
20 1 1 1 1 Il 1 1 I 20 1 1 1 1 1 1 1 1 1 1 1 ]
18 28 3F 4B 5B 68 7H 88 98 108 118 128 18 2H 38 48 5H 6HA 7A 88 9H 108 118 128
. EEEEE VT TE% 120 PEREERN A LR (BE)
100
60 -
80
50 -
a0 | 60 ——2016 =——2017 ~——2018
30 | 2013 2014 ==—=2015 =—2016 40 ——2019 ==—2020
20
20 - —2017 =——2018 ==———2019 =0=2020
10 1 1 1 1 1 1 1 1 1 ] 0
1/6 2/6 3/6 4/6 5/6 6/6 7/6 8/6 9/6 10/6 11/6 12/6

“ CINDA FUTURES

RIERN : S, 152K AL o




4. B 5

2020-04-06 - §0-50-0T0T
2019-04-06 e 7 S0-eo-0coe
Bt x| | so-Tr-6TOCT
~ 2018-04-06 rall. "
._nmnu I ok | 50-80-610T
2017-04-06 || ~ _ _ 1 so-so-6107
~ =
um_. 2016-04-06 — | so-zo-610T
Itk - SO-TTI-810T
& 20150406 | BR O
._+._M W Gk - S0-80-B8T1T0¢
=
ﬂ 2014-04-06 ._.ﬁ _ ,‘1 1 so-sostoz
% 2013-04-06 M | so-zo-stoz
- SO-TT-LT
- 2012-04-06 | 0 o¢
Ht .:F_.w - 60-80-410¢C
_r_}M 2011-04-06 e | co-s0-702
= 2010-04-06 | 2= | so-zo-stoz
Ll_ 2009-04-06 m - GO-TT-910T
- S0-80-9T0¢
2008-04-06
- S0-50-910¢
2007-04-06 _ 2N S0-Z0-9T0Z
5883888888¢° 8 8 8 8 8 8 °
o9 ooaoooo 2 22 2 2 =2
P83 3RS8SKRSA S 2 2 g g =S
b o o o T o o T o I o e I |
22 o2 o®®EE R o
o 0o o0 oo o o o .
0 M~ © i F ;M N oA O :
meem
2
2020-02-15 : %
2019-07-15 E—— O
2018-12-15 - A
AT xoq,
HLD 2018-05-15 mu -
2
2017-10-15 Q
e = B o
A_.b 2017-03-15 L % »oﬁv
2016-08-15 ,
& 5 Ew %,
2016-01-15 Lo
HE Eﬁ B oo ,.QQ
7 2015-06-15 = A= 2N
ip 2014-11-15 % = &00%
2014-04-15
it o N
.m,.h_. 2013-09-15 o i =
Ay gl B L %
iy 2013-02-15 2
w wﬂu = j & : (.
S 2012-07-15 my R : %
B o ) T — >
- 2011-12-15 A._._ E B m %
2011-05-15 S
2010-10-15 Nw,av
o o o o o o o o H
o o o o o o o Iy
S © © g © o o o.,o.v,
(=] (=] (=] (=] (=] (=] (=] o =) o o o
g88g¢g¢gs s g g g 8§ °
=i =i =i ~ ~ | =

- ALK P

=4

/

CINDA FUTURES
CRU. WIND,

H BRI :



5. M £ AT G LEH

1400

1200

1000

800

600

400

200

-200

-400

P EEDL BT W 7KGE 35

e 7015 e 7016 w2017 e 7 (018 )]G e 2020

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

200 LME (0-3) ITEFHMi/KE

150
100

50

.50 2015 2016 2017 2018 2019 2020

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

3,000
2,500
2,000
1,500
1,000
500
0
-500

P EET S 4584 BACK

—— PR AP RS

NORNON RN NN NN NN NN NN NN N
O 000000 0 0000 o000 O O
i e e i i e e e e e e e i e e i |
S N N A A A A L R e e e e
Ok 0O 0 0 0O Fr O Fr O 00 O F OO O
A~ B O N IN OO0 K ®EF & B DR
D LYy R YRy YYEREYRE T YN
O 0O 0 0 0 00 0 0000000 0 O
S Y N o

80 PEORA XA B FTHMK (SRoT/iED

330 -
250 | —— (R PR AT R

— CIFEE AR 1Y
230

180

130

80

90-TT-710¢

90-T0-710¢C
90-90-710¢C
90-70-ST0¢C
90-60-5T0¢
90-20-910¢
90-£0-9T10¢
90-2¢1-910¢
90-S0-LT0C
90-0T-LT0C
90-£0-8T10¢
90-80-8T10¢
90-T0-6T0C
90-90-6T0¢C
90-TT-6T0C
90-70-020¢

i
z0
>[5
3z
)

HEFERZ: wind, 152 FFL P&




> E FedF A

6.

I
! J__ 2020/07/20
__Nomo‘ambo - 2020-05-02
i i 01
12020/05/20 2020-01-02
H 1 2019-09-02
= 12020/04/20
Hl 4 i ~ - 2019-05-02
£
X % 12020/03/20 | 1z ] w 20190102
- [] =1
= = 12020/02/20 _..m | iy 2018-09-02
I m
w _ ] 2020/01/20 | — ] + 20180502
= 1 . i 2018-01-02
= 1 2019/12/20 || 1| i
= ﬁmm d n| 2017-09-02
B M.mw 2015/11/20 3 - wﬁm 2017-05-02
AB e 2019/10/20 +H 1 B 2017-01-02
=S o 2019/09/20 e 2016-09-02
E _ s 1 2016-05-02
X 2019/08/20
gy 08/ =i i 2016-01-02
2019/07/20 8 2015-09-02
L ! ! ! 2019/06/20 . 2015-05-02
m m m m m m m =] 1 1 1 1 | | | I 2015-01-02
o o O o o o O
23238 2¢8 3 2288°8383388383
(=] (=] (=] o o o o
o (=] (=] o o o (=]
o~ M~ (] ™~ ~ M~ ~
=t [as] [as] ~ ~ — =
2020-06-01 _ W 87-TT-6T0T
2020-03-01 Nm 87-L0-6T07
2019-12-01 ¥ - 8T-€0-6T0T
I‘ﬂ. 2019-09-01 = 8¢-11-810C
~— 2019-06-01 _ 87-/0-8T07
iy 3 2019-03-01 ol L, sveos
Mh_.. www 2018-12-01 M...ﬁ W 87-TT-£T07
.rw. - 2018-09-01 A._"_ F - stlotot
W ﬁ 2018-06-01 ﬁ& ﬁm& 8T-€0-L107
% i 2018-03-01 ._u._n 87-1T-9T07
-5 o - -
.ﬁ.._u % 2017-12-01 W 82-L0-9T0T |
w
E _ 2017-09-01 — 87-£0-9T0T Wm
- - ’
w 2017-06-01 87-11-5107 .m
2017-03-01 eLb-stoe _m
87-£0-5T0T |2
2016-12-01 _a
B8¢-TT-#10C
2016-09-01
m m m m m m ! 8¢-L0-¥T0OC
o o ] (=] o (=] o (]
S 55888 5 §888¢8¢%8E¢
g - & & R 4 S 8§ 8§ 8 8 § &

HEFER: wind, |

=4




1% 3% B4 8T R BAT R BT

A$IEL #8 (IANAAA) 3 (3NAR) K (AAR)
5% Z0 & K Lk 15% A E[] L ik15% A E[] L ik15% A E[]
ik b K5%-10%[ ] b K5%-10%[ ] b K5%-10%[ ]
K WA T 50 £5% WA T 5 £ 5% WA T 5 £ 5%
&% T #£5%10% T #£5%10% T #£5%10%
5% Z0 & Bk T #k15% 4 L[] T #15% A E[] T #15% A E[]
T25Y

WP 6912 839 R BT AT RIFOTA, RRMEATRN S LBEHTE, 2tk el &
0 A M B R AR AT ARE, FEILARIT, A A

AARAE T BANALFT R, CAAHEIANAE P Wk K BAR. WERARE &
FPRH AP OEATE LIGEBATH A LM RN, RS AW IR 3 A
T, AT R AR 27 A AR RE AT 3 T R ARk T

BT HRE, NTEiEH

13



BAA:

# e
F B w5 20014242
Bk % ¥ 1% 0571-28132615

¥l 44 : zhoulei@cindasc. com

14



FRHERAXNERH CINDA FUTURES

REARZHNM R

6XAAF 14KE

SENNF. ANHAF. FYSLF

ANARF BIRAF. RRAAR

(#Z2019568)



