%
3
nan

EEMR

1SRRI RR TR

2021 8 A5 H

BREBKZA: B AN
B & 7 X: 0571-28132591

1. LR KRFAREBR =K 7 AR ETMRAEL G TRMHME KR LK, BHEACHTHIA
%, L PAMmT T LA B FAERT 30-35%, AARRTHHESEF4ERS, BT 29 BRI
RN AEFRIK 120 T/ vk

2. KEFr A 8 A 2 HAMAZ M09 & AFiEE, B 11%AH 15%;

FISEE |3 P REEAT A 30 B EFAN, AAEH, BAEAFHITFREE, Kbl Th, K
e & 2030 FAaTa R MT T E, BELE—HM, YEEHKX A7, LBk, Bk
BH “HB” RAE B KK,

4, B4R TR AR AT AR E s, 8 A 3 B 226 E 10 B 10 AT HESE &, &
sk & a) K. LR LKl £ F 36/ 0F, Bkt £ E 40 )i,

BE:

1. AR asREST, MREHLEESH. 8 A4 0, REBAE—BER 2890 T/v8 (+20). /454
WEMNAR 2953 T/vk (#132.5), K £ 7 /v (-112.5), A ZET/AMAEH. 9-1 A £ 233
/v (+562) T 44 back 454,

2.B-EHTR AR, THEERF R, 100 R B A =R YRS TH, R 72.48% (-1.53),
247 AT AR A 86.83% (+1.21), BUb Bawdt Bz ol Xomsk 214k, ERGEM =T A
KA, 12 H XA RETARER, BREERXBAEBEKXTH.

S EEBAEARTH, AR, Bb+B o+ BREH 629.51 792 (-21.9) . BEW BHHA
—Z BT, LM KERERTEL, BoELEHT,

ZiliBig | A%

1. AW RZRET, EBEH. AR, ZREARNEARRET, TEREZEER 2600 T/ vk,
HEGEES, EHESLIEMIR 2313.5 T/vk (+91.5), K £ 286.5 /78 (-91.5), Fiz
Eh, 9-1 A £ 257 T/v& (+15), T3 back Z#h=ix,

2BEARKE, PRPNBE I EREE L 2T T A —EANGEFLTKEE 6 A EF KT,
ol ram, BEEoRELE, FRLAFE0EXERLTREZ. THELRER®, §
KA T, 12860k %, TREBEENRHE.

&M, PLBEELETER, SRFEMM, A9, ELEF £ RKAE S MRME 3 B A HIE
B, HEKIAE T, B RIERE G, M EmiE ) qelEimet,. REBHE B0 FET
HAEE, ERRACEIELE /MR ik,

BER: EARREETHMEAAR, BRERARKEI 5, SARIA D0,
ko R IMERME R T4, FRAMATA. BaTERSERS, ARE0E 5 k%,
| memE, ERBHGALEE, FAREHR, REEERS,

BREIEIN Bk ok FRILER KR, ERE, THRALE, LRLRAYN, &LEH
Tl WEHEAMA K E LT KPR, BMESHRRE, BeXS, EREFCH L1,
FAMIER, R EHI

http://www.cindagh.com/ 1/7 BEEMHREEXZENRFTEREED



http://www.cindaqh.com/

— T
SIXHIS
CINDA FUTURES

EEMR

1.1 ERNE
. 3 0 B A IR S5 A AR At B P 5

B REtE—assTen (85 SHrE

—_—h TN ER) R RS

o RERA AR ()
3,500
3,000
2,500
2,000
1,500
1,000

500

B. MeE—RasfEh i (S8 FhHiHE

2500 -
2300
2100
1900
1700
1500
1300

2018 =———2019 ———2020 wm—2021

211 31 4/1 5/1 6/1 711 8/1 9/1 10/1 111 121

75 b, 2018 =———2019 ———2020 wm—2021

n 211 31 411 5/1 6/1 7n 8/1 9/1 1011 111 121

7k, L e E RS YA — R E SRS SR 7 Jok,
3,500 . 800
3,000 600
2,500 {400
2,000 -1 200
1,500 Lo
1,000 -200
500 : -400

0 T e L )

fm) o [s2] < [Tl o ~ o] (=2} o — o — o o < n © ~

o o o o o o o o o — — — o o o o o o o

D g/

N N N N N N N N N N N N [aN] N [aN] N N o~ N

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 N ~N N

. J2201-J2205 A&

%ok ——2018 2019 ————2020 m—2021
800

600

400

200

-200

-400

-600 “--
11 101 111

12/1

/o
600

500

J01-J05

-200
5/19

—J1901-J1905 -——J2001-J2005 =——J2101-J2105 =——J2201-J2205

6/19 7/19 8/19 9/19  10/19  11/19  12/19

http://www.cindagh.com/

2/7

BHEBEAREXZFHRRFRTD



http://www.cindaqh.com/

— T
SIXHIS
CINDA FUTURES

EEMR

. J2109-J2201 &

250

/o J09-J01

200
150
100

50

0

-50

00 L S E [T N Y AU SRR S
1/19 2/19 3/19 4/19 5/19 6/19 7/19 8/19
—]1809-J1901 =——JM1909-J2001 =———J2009-J2101 ==——]2109-J2201

1.2 R4
B SSIARILT (100 ) FRkPeE=s: At

HABEERR: wind, FEHK

B SRR (B

% 1008 B BDRY 4 >

60

n 21 31 411 5/1 6/1 71 8/1 91 101 111 1211
2018 =———2019 =———2020 em—2021

B. 09 §295%E%FE (Bm)

Al
1,600
1,400
1,200
1,000

BbFEEAE (LE)

3/1 4/1 5/1 6/1 7/1 8/1 9/1 10/1 11/1 12/1
—2018 =———2019 =——2020 ==——2021

Aok, HEAIE GLRE)
1,600 T ! T i ! | 1

1,400
1,200
1,000
800
600 --
400
200

0

[P SR S SO AU N SRR NN VNS SN S A
9/19 10/19 11/19 12/19 1/19 2/19 3/19 4/19 5/19 6/19  7/19 8/19

—J1809 ———J1909 =———J2009 wm—]2109

AR R wind, 1ZAAE

http://www.cindagh.com/

3/7

BHEBEAREXZFHRRFRTD


http://www.cindaqh.com/

— T
SIXHIS
CINDA FUTURES

EEMR

1. 3 FERBK
B S RAR (247 %) STt

.

247 KK BB BFTHIEE

% 0TRMI F A AR

E L A [ [ [ [ [

11 211 31 4/1 5/1 6/1 71 8/1 91 101 111 1211
2018 =———2019 ———2020 em—2021

1.4 R EETR
. EPSz AR (100 B SR T E

260

250 |-
240 -

20 |
210 |
200 +-
190 |

180

7ok, 24THAT KB HEE

280 A

171 211 31 4/1 5/1 6/1 71 8/1 9/1 101 1171 1211
2018 =———2019 =———2020 wm—2021

.

FEER: wind, 1FEHKE

EGmE (FERWE) EREFFEE

Tk, 1008z BB EES

7ok, b E o R REE

171 21 31 4/1 5/1 6/1 711 8/1 91 1011 111 121

2018 =———2019 =———2020 em—2021

B #ARRT (110K EREFELEE

171 211 31 4/1 5/1 6/1 71 8/1 91 101 111 1211
2018 =——2019 =———2020 wm—2021

.

FE+AOHR EREFFTEE

7ok, 110FM) BREEE

550

300 T T T T T T T T T T T
11 211 31 4/1 5/1 6/1 71 8/1 9/1 101 111 1211
2018 =———2019 ———2020 em—2021

600

ok Rb+Bom) BRES
1000

n 21 31 41 51 6/1 711 81 91 101 111 1211
2018 ———2019 =———2020 em—2021

http://www.cindagh.com/

4 /7

BHEBEAREXZFHRRFRTD


http://www.cindaqh.com/

— T
SIXHIS
CINDA FUTURES

EEMR

2.1 FRIR AR
. AR RN TSR

E. e~ EEENR

ok, L8R A

L S

ok, EREMHE: BEE
2,500

2,000
1,500

1,000

T
~

2021-03 {----+-
2021054~

o
—
o~
o
~
=

2019-01
2019-03 {----+-
2019-05 -

201907 -+~
2019-09 -~ +-
2019-11 -+~
2020-01 -4
2020-03 -
202005 -~ -
202007 -~ +-
2020-09-A~1A
202011 -+~
2021-01 -~ +-

W E EHES0.T AR EL LB Rk o 254#50.65 A 321 : S

.

ok, F-3:3 % 1 Alok,

2,100

1,600

1,100

202007 i-

oh
s

2020-01
2020-05
2021-07 i-----

2 2020-09 i---
BF 2020-10 ---

& 2020-06
B - N
% 202008
®

i

w
e
=

. JM2201-JM2205 =

800
700
600
500
400
300
200
100
0
-100
-200
-300

ok, BHEEZETHA

n 21 31 411 5/1 6/1 7n 8/1 91 101 111 1211

2018 =———2019 2020 m—2021

.

JM2109-JM2201 A%

vk JMO01-JMO05

350
300
250
200
150
100

5/19 6/19 7/19 8/19 9/19 10/19 11/19 12/19

= JM1901-JM1905 == JM2001-JM2005 ==——J2101-J2105 e\ 2201-JM2205

L/ JMO09-JM01
300
250
200

150

1/19 2/19 3/19 4/19 5/19 6/19 7/19 8/19
=——JM1809-JM1901 ====JM1909-JM2001 ====JM2009-JM210] emmmm=J\12109-JM2201

HAEERR: wind, FEHK

http://www.cindagh.com/

5/7

BHEBEAREXZFHRRFRTD


http://www.cindaqh.com/

=)%Yz S

CINDA FUTURES

EEMR

2.2 FRIR MR
. 110 SRR AR A~ BT 1A

. 110 SR ~RER ARFTHEE

- MOR AN, B %%
80
75
70
65
60
55
50
45
40
35
30

11 211 31 4/1 5/1 6/1 71 8/1 9/1 101 1171 1211

—2019 —2020 e—2021

2.3 ERERE
B, SR s OHA HE S AR R A A

% INOE-S75: Iayd R L)HE S
100

30

171 211 31 4/1 5/1 6/1 711 8/1 91 101 1171 1211
2019 =——2020 wm—2021

B. BO+R +EEGRERSEFFEHTEE

7ok I v+ R OHRT IR A A
2800

2600
2400
2200
2000
1800
1600
1400

1200

1 211 31 4/1 5/1 6/1 71 8/1 9/1 101 111 1211
0018 =———2019 2020 wm—2021

7k, Bo+R LA RREE S
2600

2400

2200

2000

1800

1600

1400

1200

m 211 31 4/11 5/1 6/1 7 8/1 9/1 101 111 121
—2018 ——2019 ——2020 —2021

B. BOBEREFTEE

B EH (100 R) GEREFSTTEE

gt RFRORBREE

11 21 31 411 5/1 6/1 71 8/1 91 101 111 1211
2018 =———2019 ———2020 em—2021

ek 100F 8 s BAHERE S
1200 --- - -- - -

1100
1000
900
800
700
600

500

400

n 21 31 411 5/1 6/1 711 8/1 9/1 1011 111 1271
—2018 =——2019 2020 em—2021

http://www.cindagh.com/

6/7 BHEBEAREXZFHRRFRTD



http://www.cindaqh.com/

& Skl
CINDA FUTURES Eaffin

B. HART (M0R) BEREFFHHE

ok, 24TRR) HRIEB A

1300
1250
1200
1150 ~
1100
1050
1000
950
900

m 211 31 4/1 5/1 6/1 771 8/1 9/1 101 111 1211
—2018 2019 =———2020 em—2021

HAERRK: wind, 2RI

%RAER:

ARG “FEHLE” B, REBEEABEIN, ETALSHAREHTEAERLE . EFl. M5(1H.
&, FELA “EiEHK”, EASERGHETEERENHBMER. AREETRATAREARAR
AR AT ARSI IER 23, (ERARREMR AR X LEBAERMEMTESEFMEERRIE. REP
MEREMMREERTA MRS, ZE, SIERSHRERERYN, BARATHRREPHAET RELBREZM
HEMER. BARNXBENAEDMATREELARSAFLGRCERS THRARER.

http://www.cindagh.com/ 7/7 BEEMHREEXZENRFTEREED



http://www.cindaqh.com/

