I Q\ mns
WAL, RERMTRARE, RS

BREEFE R

EHFER: Sx—ESRE
FR—ES

XA — R &R

Mok FHAES . F03087895
HFEHES : 20019509

Bk A Wik 0571-28132535

w48 : |iukaiyou@cindasc. com

KT —2 EH TR
Mk FEARIES . F3084599
B A% i5: 0571-28132578

W[4 : zhangyiningl@cindasc. com

12 K0 R A TR 8]
CINDAFUTURESCO. LTD

AT LR TR AR AKIE19-20 £2
B$%h: 311200

R 8 2024 %5 4 20 B

LRSS i

1.5H17H,%E\A%“%éﬁ REANFIFH &, KB AT L], B
WA ETIR, Eafre FIE,

L FESE

A, PRRR, VARERE T RIER 1890 /o4 (-0), /& HK.L G~
FRBEIR 2240(-0). EIKA AR 1724.5 ik (+4). A £ 165.5 T/ (-4),
9-1 A £-87.5 T/t (-14.5)

g Est, BEATL. 110 Kb T THR 67.92%(+3.82), Kkiz=
HF, TRALGBRUHRIEFH., 230 kA4 F IR 72.7%(+0.74),

B8R A

EHEE, FTHAMNE. 7 LELR 239.44 Tok(-5.92), M) HEES
152.11 75 vk (+1.49) o 247 R4 FE A 752.49 7ok (+3.4), 230 RE4 B
7% 767.61 77 v,(+13.93). # 2 FE % 223.5 7 vk (-4).

& E R

AR, PRAFE, KB E—BEMR 2140 T/#(+0), KT % hi%iE
1To HIRA LR 2264 T/ (+31.5), R, & £ 47.09 T/ (-31.5),
9-1 A £-73.5 /*(-5).

BEWE, QFRBERE, 230 FRE A4 FIR 72.7%(+0.74), 247
KA = i) A 47 88.07%(+0.9), 4K B 35 * % 236.89 7wk (+2.39) .
LaskE, PTHRE. 230 RELE K 39.55 Bek (-5.8) , 247 T
JE 7 557.63 Aok (+0.92) , # 0 E A 226.31 Aok (+3.83) .

L ER S5

BERZAVREAEHNEGE S AR EIE5E, LM EHZITL
HENERET . RN, B2 BICKAESRN, BN R & Tk
%ﬁﬂ%ﬁoﬁﬂ17a%ﬁ&iiﬁﬂ%%&,ﬁ%ﬁ%%%ﬁ%%%m
e 2K, BN TRTE,

b EE, m&ﬁkﬁﬁmﬁ@m BEAELATREHA, BLETRANA
—R RN, EE D REAT R B AT, BE T E, B REEF, KKE
iR, HEIIE, BEEKREREGHFLT, BREAEEEHEFALTE
B, SEEAEA @A E93EF)

)R JE & Ao e B AR T B KA L BB @, B AT K
R, HEBCGR G a9k F A ) B RARTRIA . &k EARIBZGHAENE S
B, — 7 @ iR B M R SRR XA AT SR M A KRBT, B
— @M R B R A LR, BAVAA, BE KT QT AL REERE
MBRBAEEE @ L, EH S 09 HBEAE (1IM=1:2) %#EHA, AND
o 3T H EKZE AR S J09,

RIeRF: WrsrsFik (LFRE) | AMTER > (BFRA%)

FHH LR ELZBEW R AL



I

N f@‘s%

SIXHASS

CINDA FUTURES

1. #%
B 1110 Rk BAERBHZEFTHRA

B210 Rk FIEEFHRE

MORZE) A%

—2019 =——2020 =—2021 ——2022

77 vk,

2023 emmm— 2024

80
75 L
70 |
65 |
60 |
55 |
50 |
45
40 |
3B
30

7 2m 37 4l 57 6777 817 9/7 107 117 1217

% 10K %) F L
100 — 2019  e—2020 e—202] —2022 2023  cmmm— 2024
90 +

80 r\/\
-

70

v\\//f\/\z\,«\m
~

60

50

40

30 L L L L L L L L L L L s
n 211 31 47 517 67718 97 107 117 1217

TR : Mysteel, 1527 F% A

2. k%

FA A Mysteel, 1524215 % FF

B 3110 Rk Rk EAFTHRA A4S kREEAFTNHA

7 LI0F bk Mk B A 7 7B ok ERE S

0 ;2019 e 2020 —202]  —2022 2023  emmm—2024 :ZZ 2018 =——2019 ———2020 =—2021 —2022 2023 emmm— 12024
250

200 -

150

100 -

50

0

mn 21 31 41 51 6/1 71 8/1 91 101 111 1211

700
600
500
400
300

m 21 31 41 51 61 71 81 91 101 111 121

FHFR: Mysteel, 124 1% Fr

B 53z An (230 R) HAREAET A

FAHERE: Mysteel, 154215 %Ff
B 6 AR (247 K) BEKREAEZETHRE

o, VORBZELHEREA

2100 2016 ——2017 ——2018 ——2019

— ) ()24

2020
1900 2021

—2022 2023

1700

1500

1300

1100

900

700

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

7k, 2T BRI EA

1300 r ——2016  =—=2017  =—2018 —2019  =—2020
—D021  e—2022 2023  emmm—2024

1200

1100

1000 F

900 k&

800 f

700

mn 21 3 41 51 6/1 71 8/1 91 101 111 1211

FHFR: Mysteel, 1528 FFLH

FHFR: Mysteel, 1528 LA

FELRBEELZ BT ER

2



3. ARMEEN £
B 7.4 * 1 RN

AN

A 8.%+ * L AHMA

-4 . 3 )22 . _ S
ok, A g’-’ffi'ﬁ\ L Alok, TEENKE: BE~
4,500 4,500
4,000 4,000 |
3,500 3,500
3,000 3,000
2,500 2,500 |
2,000 2,000
1,500 1,500 |
1,000 |- 1,000 |
500 - 500 |
9] o o~ o < w o] o o~ o~ < w o] o o~ o <
8582083858 288858388 A B R B S B B
T T T " T T T T T 1 T T T T T 1 T T - - - o~ o~ o~ o~ o~ o o o o m m oM < <
- - - - o~ o~ o~ o~ o~ o~ o o o [22] (2] 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 N 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 ~N ~N ~N ~N ~N ~N ~N ~N ~N ~N ~N N N N N [ N
o~ o~ ~N o~ N N N N o~ o~ NN o~ ~N ~N o~ N N
FAEE: Wind, 15227 57 A7 AR Mysteel, 1525 5T ZAF
B9.EMEE B0 09 &4 L £EHHA
Rlok. F-3: 3.5 8 3:3 lot ok BIROISLH A EFHHR
— A E () —— BHEEE A LI e— TR ——JM1809  ——JIMI1909  —— JM2009
4,500 - 2,000 700 ——IM2109  ——JM2209  —— JM2309
4,000 600 — V12409
3,500 1,500 500
3,000 400
2,500 1,000 300
200
2,000 00
1,500 100
1,000 0 0
500 -100
0 500 -200
$88398388398383334983 -300
— — — — — o~ o~ o~ o o~ o~ o (2] o o (] (2] < <
o o o [sN] o o~ o o~ [aN] o o (s o~ (s o o o~ N N _400
o o o o o o o o o o o o o o o o o o o
§ & 8§ 8 8§ 8§88 &8 &8 QQS8SQQ &« 411 418 411541224129 5/6 5/135/205/27 6/3 6/106/176/24 7/1. 7/8 7/157/227/29 8/5 8/128/198/26
FHAK: Wind, Mysteel, 752455 577 FAHAEE: Wind, Mysteel, 7544 755 % A
B 11.JM2409-JM2501 f§ £
Fi JM09-JM01
700
— |M1809-JM1901 e JM1909-JM 2001 s JM2009-JM 2101
600 e |M12109-JM 2201 e JM12209-JM 2301 s JM 2309-JM 2401
500

m—M12409-JM2501

400
300
200

100

0

-100

-200

1/19 2/19 3/19 4/19 5/19 6/19 7/19 8/19

AR Wind, 15 2B HTEI

FHLIBEELZ BT

E7
*®

SIXHASS

CINDA FUTURES

3



I

= BR
-\ SN

SIXHASS

CINDA FUTURES

1. #%
B 122844 (230 §) BF Al AR

B 13.247 &Y AR EETHE

% 20 P BLBY FRANE
95 = 2018 e 2019 e 2020 e 2021 e 2022 2023 e 2024
90
85

80

60

8 2/8 38 48 5/8 68 7/8 88 9/8 108 11/8 12/8

% QTR R &

100

>—2019 e 2020 —202]  —2022 2023 e 2024

95 |
o '\/\ %\f\_\_\/_\,
s [\ AN

80

7% r

70

m 21 31 41 51 61 71 81 91 101 111 121

FAHER: Mysteel, 1244755 Hf
B 14.247 R R BHFEFFEFHRE

FHFE: Mysteel, EdHHFLA

ok TR KB HFE

260 =——2019 ——2020 ——2021 —2022 2023 e 2024

07 /\f\\—\/—\’
240 \/\ ==

20 [ A, S
220 -
210 |

200

190

180

m 21 31 41 51 61 71 81 91 101 111 121

77 ok, A REESE

600

2018 =====2019 == 2020 e 202] e 2022 e 2023 e 2024

500

400

300

200

100

0 | T T T T T T T T T T T
11 21 31 41 511 61 711 8/1 91 101 111 121

FHER: Mysteel, 12 1EF% A

2. B&
B15. B Ak B0 (230 R)EEEEFHR

B16. T B REEAETRA

o VORI ELEHR

—2018 2019 —2020

—2021

210
190
170
150
130
110
90
70
50
30
10

1/1 2/1 31 4/1 51 6/1 71 8/1 9/1 10/1 11/1 12/1

77k, FEREEE
600

2018 == 2019 e 2020 e 202] e 2022 e 2023 e 2024
500
400
300

200

100

T T T T T T T T T T T
n 2n 31 41 51 61 71 8/1 91 101 111 121

FHA M : Wind, Mysteel, 7524755 %5

FEAEA R Wind, Mysteel, 754815 747

FELRBEELZ B RR AR

4



N QN meEs

B 7. 247 RR RRBEAFTHE

77 vk,
’ 2TRAT BREH
1000fZOlB — 2019 e 2020 —202] — 2022 2023 emmm— 2024
950 F
900 L
850

800
750
700
650 |
600 2
550 |
500

11 21 31 411 51 61 71 8/1 91 101 111 1211

FAHAR: Wind, Mysteel, 75251 4F % 5 FAHARZ: Wind, Mysteel, 7525 54 %7

3. ARHMA. A2 51

B 18. R EBE—BLLETFEN (BFH) BH19. £ 84 £
ok, REBRE—BEFLH: LB~ ok BREE e
4,500 - 5000 [ wmmmf i —— EHEAAREN  —RE—A R oA 2000
4,500
4,000 4,000 1,500
3,500 3,500
3,000 1,000
3,000 2,500
2,000 500
2,500 1,500
2,000 1,000 0
500
1,500 0 ——— T — -500
$ 8829853833438 3F3883 983
p - — - - - o~ o~ o o~ o~ N [ag] (] o™ (s 2 ™ < <
S 88888 sgs8s88csgs8¢88E8
FHAZ: Wind, Mysteel, 75284575 577 FAHAEE: Wind, Mysteel, 7544 75 % A
B 20.8% 09 54X E£5THE A 21.J2409-J2501 A £
BRO9LLHEE _
" Tl J09-J01
1000 —_— — — —_— 700
11809 11909 12009 12109 119092001  ooe 101
800 | 12309 emmm=)2409 600 - 2109-12201 ——12209-J2301
500 | ——J2309-12401 —— 24092501
600
’ 400
400 2
' /‘ ) by ’, 300
200 oA /0
Y,
0 9, L0 "4; \\m‘ﬂd A 100
R "v "v
200 | Y 0
-400 - 100
200 L
600 = 1/19 2/19  3/19 4/19  5/19 6/19 7/19 8/19
41 4/15 429 5/13 527 6/10 6/24 7/8 7/22 8/5 8/19 / / / / / / / /
FHA MK : Wind, Mysteel, 7524755 %5 HAHAIR: Wind, Mysteel, 752475 4F % Af

i ok 718 E L6 B9 BT A K5



N QN meEs

B 22.9% & %A1 (LK)

A 23.09 &4k AEAA1H (£8)

Alvk, BOHBANE (LB A8 FRAN)

2’000—;2018 = 2019 2020 = 202] em— 2022

1,500
1,000

500

-500 -
/1 2/t 3/1 4/1 5/1 6/1 7/1 8/1 9/1

2023 emm— 2024

10/1 11/1 12/1

e 09429 4 & M A7

1,400

1,200 1809 = J1909 = J2009 —— J2109

1,000 e 12209 e J2309 e 12409
800
600
400
200 £

0

-200
-400
-600

-800
411 4/15  4/29 5113 527 6/10  6/24 718 7122 8/5 8/19

FAAK: Wind, Mysteel, 752514 % Ff

FEAA R Wind, Mysteel, 754815 7% A7

FHELRBEELZEY T EHKS



AREEFAMTARN S QAT AR BRI ) FIERRH
AN S| LTI K5 Bam b 4304, K5 Em k446 ERFST [2011] 1445 5

AT RIRE AL T ANINATEY LB ATE SES, Zt\/\él 7] FALTARIE %15 &0 R AR P Fo 2 B
B AEAT AT AT AIRE P B0 13 &0 I EARKIB A R F M, ST M B2 BT b & ATk M, BAZ i
%ﬁ%ﬁl&m%ﬁ%&ﬁﬁﬂﬂﬁmﬁ%m%%ﬁ&ﬁﬁ%o$ﬁ%$ﬁﬁﬂAA%Miﬁ%o$ﬁ%ﬁ&%
B AR R, WBAS TR, R, AN RRIELF N ERGER R EEME R, AR, &
28T K B AREF BRI, &AM AR —B A RE

PRSP RO A B LAH Z R o ARE G A BT BIHET A H T E N, LERART AL BB ANKLD
HIREmALAEF

Yo RAAEATE RIS R TR A, AREAERLE R BETBUTIAM, BEIM, 8 RREFEIAMG
AL AN RALE A B ARIAR, REF AT ARAMAAE G RREINE ERIR G, LA REGANEHATER
RELZ LI KGN ARLLR, EAMARBLELRFT AL EFRERNARE AREFBRONEHFFERNT
PR B KRR R E R TR A

WRAE B AL, 2RI IA AL R/ R AT R iR E . KA RMRARNFLEP@RFT, £
FTEAZ BAATRIEE R 7 XA H . #8510, FIBE. K&, KIT. B, 8RB LRI HH. A
o AR D AL, AMEFAE R AR IRSARICEARITH HIE R IR ATH R B E PG TR E
Ry REATICRATIT. KA AR R BARINABRAL T @EFT, 2L IAAATIFERZBAR RFRITR
ARt

e L
2% 7l £ K bk 15%uA £ Lk 15%2 E bk 15%MA
Ak ik 5-15% ik 5-15% ik 5-15%
% 1 —5%—+5% e 15 —5%—+5% ¥ 1% —5%-+5%
Eu Tk 5-15% Tk 5-15% Tk 5-15%
2% 70 £ 2k T 15%04 k T % 15%0 k Tk 15%A L

i Sk B E L Z

J& 09 f A KT



[fEiXHEE ]

FEAPRARAIRETERNN R LSO ARTEAS, F2FPEHIIALUETEELERABL (B H

Wk 5 TIE) , BT THITRE L A ERTEMN (L—4i41F AKX 913300001000226378) ,
W12 K R A PR 8] 4 ah,&%m$6%mkﬁﬁ AE AL, FEZHG BTN E
Z—o NAAAFTELBHERH LB E £W$ﬁ ALBERRZ S, RMNBRHH. KER
MRS ABAREL, AVHIEALBANER., LERFRERIH T AR, PRHIEAKT AL L
MEME AR

[£2E4SXHH]

W5 HA53

QA X5

po— MR RE 7ZEWE

SENNE. ANHAT. FIHAT

BEHAE. FMHAE. WIHAT

THHNE. FAHAE. ["HEHA

EBHRTE. #HAT

IRELE, LEELE, BREELH
EAE, BREEL

PEESSAE

T# "“EXBER+" App

W 4oL 1832 E LG 09 3t & K8



