qm*%ﬁﬁ%ﬁ

CHINA FUTURES CHINAFUTURES RESEARCH

CTA SRE&TEX4S A BREF 20240304

.
o  HHiw M ik Z AL T 17, 8% A 3 54 A
o WHERIE, FRRHEOBE. ek R fetih . Bk
{EAEE 0. 12%/-0. T1%/-0. 07%, 60 [k Hems J& 1t IS pengjinggiao @csc.com.cn
-0, 2%. WHERINE, LAREBS, mhk i 023-86769675

AR ML B F3074348

FIRBES 21 17%/73. 25%/0. 61%, 60 H ke WARAZ 5w MkAE S . 20012925

RISIFEAES) 0. 17%.

o EJARKMIRIEINE, BANEHAR QR BRBIE: BT
of, AR 0.51%; (EST & mMRIEE, 1#EALE)- 4. yinzixu @csc.com.cn
0.31%. HJE I 35 18 0% e SR AR DR B lr . 1R E AR BN Hiif: 021-50613529
1 79%; FEAR = iR BNV SRS, HEARSI-1. 52%. JATR ML AR B F03105272

KM ATE St & BRI, BEARE) 1.79%; fE
BEALMR Hes 2, 1EAREN-0. 45%. 60 H EEEA (iR i
YoReiF, IEAEh 0.51%: fERE RARMOEE, 1Bl RAAR: 20243440
A E-0. 61%.

& NEIRMSIBIENEKRIE, Bt EE Ry E
A L, AR RO B, 1k
W25y 5.51%/9. 18%/1. 93%/-2. 43%/-13. 25%; )& 3
Bk b, KRR BESREMOE O REE, Fiiia
N 5.27%/0. 46%/-1. 12%/-3. 27%/-21. 85%; K J& 3 #4
B, RO BEORUSTEE>E M, EhIa N
7.01%/5. 34%/-7. 01%/~15. 16%/-8. 37%; «

e BRI R A R H 053 i 20/120/240 K.

RS HEAN s A7 AE FEME R ORI  BEALR B RS . 7 s it

AR R R IR

BRRD B S EEHT (2011) 1461 5 HTTP://WWW.CFC108.COM



@]} vp s St 01 6%

CHINA FUTURES TS

—\  HmmiaEEhRER

H AR i T2 R AT 17.8% A J LA, A E AR LBl R4k 8 ETF. 2 db RS, R tE
Tl FEEC R AE T 20.7%F WP SR, AR E RS BTt . FERAT IR B0 B AL T 36.5%
FENDLD AL, B R LA LT e RIRBEai R AT 19.1%F NP L h s, WEhFRE L
JAIGkSE BTF . FEAEREA TR B N AL T 12.9%4F P T SE AL, R BhEe A BRI gkS: .

R mIs R —H
AR sk
e Tl ¥
R mia
mtEeRIEN
FAtEREILIE R

T

A A A ] A AB AL D A I )
5 i 5 i o s I3 s x x i 5 i o 1““3
5 5 o o o 5 £ s . gy

HAERIR Wind, IS@IRAILE

ZREEE WAREEIE —AREsE WANNEEIE AR SHESES

RohL L ZAKVA ZiK0A ZiK0A iz
MR MRS 6.6 37.8 11.6 9.1 13.7 17.8
TS 3.7 36.9 9.1 5.0 14.9 20.7
mER RS 42.3 75.1 20.7 34.4 26.6 36.5
mEeRESs 0.4 12.9 25.7 7.1 18.7 19.1
R IES 191 46.1 12.0 2.9 11.6 12.9

ARy Wind, S @B

BREHER L5 ELHT (2011) 1461 5




@D¢%E&Mﬁ
CHINA FUTURES

gt

. ZEHEE. RERRIIHRI

2.1. ARERHN

WARERIVE, LIRS . o KR 35 8 5 (85 0.12%/-0.71%1-0.07%, 60 F J s b
I (172580-0.2%.

FEhKEB+60H REEIA—E

1.001

1.000

0.999

0998

0.997

— JEEES
hE ARG TS

— KEAMEE

—— 60H K%

7 2 2 o1 04
v
2024

0.996

0.995

R RIR : PSR

2.2. IT—HARH

MAERIAE, FARESEE. EhE R ESE A 5h-1.17%/-3.25%/-0.61%, 60 H i HHg 15
15255 0.17%.

mEhKiaB+e0HREIE—A

\
| — mAmEs \\,\,\
Pl hEEan e
—— KA \
o] —— 60HE LS .

=

HEKIR: hiE@ s

MR DB 5FAE: ELHT (2011) 1461 5




@D¢%E&%ﬁ

gt

v ARREREFRIRRI

3.1. SRS AW BRI A

MBS R ILE , F s e ik bV STy, IREBHEAZS) 0.51%; 1ETtE)®
M EMr S, RBHFHEAESN-0.31%. IS SRR AL S SR AR BV S, RBUFHEAES) 1.79%;
FEAT f AR R BNV SR 22, WRHUFHEAR S)-1.52% . K U1 54 SRR 72 Dt g SR AR Lo STy, e
AF) 1.79%; TERBAIRIL ENVGTEZE, GEALS)-0.45%. 60 H S8 RIS IEA ik b Sk, R
Pg{H A2 0.51%: FEA " i iR BNV ST, IR 5)-0.61%.

HRAR B i 2 1

— R A

AT
— AT
0.015 - HE

0.010

0. 0051 l
0. 000 . I & I - r ] .

-0. 005

=0. 0101

-0. 0151

RER R G RETL =) AR
HEskiR : PSR IRHALE

3.2. WBRASTERE T LR PRI

SR AR E N R BUE, B R R ERER L, GE>HaEsRrm s> B,
SEAIEE N 5.51%/9.18%/1.93%/-2.43%/-13.25%; R A L, KSR ASFREASH O>HEE, ik
W ai N 5.27%/0.46%/-1.12%/-3.27%/-21.85%; KJHMEH b, K= H>B OS> TERE>A O, Tk
%54 7.01%/5.34%/-7.01%/-15.16%/-8.37%:; «

PRXDER LS FMH: ELHT (2011) 1461 5




@ vp £ A 15 00) ¢
CHINA FUTURES

gt

RS F RS E R

1.200 —— BE
1150 ;g
1,101 —— K=

— RER

PNE Q?)I N ' ) " \\' . 5
e " " ! o A/Q S
%ﬁgﬁ% B Ei%#ﬁ,ﬁﬁgl s il g SV N

PSS NRRS BRI

=) /7
J!’M L""\‘a* T/ B
) A\").

i
1.00] ="“'Q
0.954
— A&
090 =—r—f1k
— =
0.851 ""é:.
=1 ZQF'_‘:II:!
0.80f —— RERE
/0'2’, Q?)I Q'\' qu v
¥l " " ! o A/Q S
oL oL O 97 o . b,
iR iR * oS oS oS o

KEHES FRRREERR

1.10

1.05

1. 00+

0. 95+

0.90

0. 85+

S ® St o N N

e " " ! o A/Q
Mg e 5 7 9 of

iR PR ® S oS o o

MR DB 5FAE: ELHT (2011) 1461 5




@D¢%ﬁ&wﬁ

CHINA FUTURES TS

gt

60 H R FRIRRFERI

.10
. 081
.06+
. 044

N = e A e

. 024

0.984
0.96] W“\AJ — #eR
) 53 St ) RN 5 /0’3'
Q’L’b Q’lg’ y WE o Q¥
KRR chiziEiR R

3.3. SRESAW K RAIEE

M SR M R ILE A B AR A R . SRR KRR A R R IR, W EE N
3.81%/2.59%/2.2%; TELURK. Hil. M A BRI ZE, A N-2.44%/-2.22%/-2.11%. A HA R
BEAEAERE .. (AR, FEREA R B RIE, AN 2.4%/1.79%/1.1%; FEIRIE. S, SERMSM BRI 2,
W #i K -4.66%/-3.58%/-3.34% . K JE Wl H AR IS FESE R L Aiii . AR BRI, WA R
2.59%/2.4%/1.79%; TEFEIE. SEH1. B BRI 2, U35 N-3.85%/-2.11%/-1.91%. 60 H it
PRMEAESE I A, AR A R IUET, IR 2.59%/2.0%/1.8%; TEBRIE. SR, AEAEu S AD BRI
B, W3 N-4.37%I-3.93%/-2.7%.

A5G E RS S s il 5

0. 04
0.03

0. 02

0.00 ____..nllnllnn
u“"““I“““Hnnnnn

-0. 01

-0. 02

-0.03

SPEPRI IOk AP D BB R B RE R (DB e B B
WHRIR : R S IR ® * LR BB L

MR DB 5FAE: ELHT (2011) 1461 5




@ rj {5 At £ 0 B

e

J:EI =F)§I§ﬂi§§%‘nnﬂl 145

0.01 ‘

| |
0.00 ‘
’ IIIIIIIIIII--
-0. 011 |
| \

0. 031

0.02

=0..02
-0.03 ‘

R o @,@/@a&/ N ﬁ_\%\%ﬁ, %@@‘vz& »gzﬁ& ,%\:&ﬁr\ ﬁué@m?m %07 ,&\@%ﬁh@&@ %‘a@%@%@w%@g&%@
&?E%Ei}?f ‘PFE' AT

—0. 04 {

-0. 05 i

J:}ﬁl-&)ﬁlﬁﬂiéié‘nnﬂl 453

0.03
0. 02

0. 01

=002

—0. 03

0. 001 ‘
-0. 01 I I
|

LRt LA b L @W R o Y '%*’%%%*

J:EJ!SO Eﬁ%nnﬂ‘ ! 5%

-0. 04

] ]
. |
EEEE \ \

i IIIII".______,____...llllll

=0.01 | —
TR :
JEN ]
Nil ]
EEEE

|

i

|

| |

| |

| |
«&@’ @@i& %Sﬁ’ %@" "&Q@\&%@%ﬁ’@@@a‘@‘“& "f‘\&e&@w L @ 2 Q«(ﬁ? %ﬁ%%« B Bt

BRXGEHLE5FH: EEHT (2011) 1461 5




@@*%E&Wﬁ
CHINA FUTURES

ki)

B A &AM

2B % —ZR%1E: 400-8877-780
M hk: www. cfc108. com

KRRESEBARE. T LEPEE—F—RSF.
TRANREEE, AfEHT AT KT !

EZ2FY

AREARFEENBFGLE2ELEEENTNHA R ZESE, #
WHIE, TEER. PERBEARARAE (TR “FEEE” D FHERMEMIT
RSB R AR E AT AT IT AR FEERAEF

ARERTABE WY RBETRIMEE, WRGHEER AR, B
RESERZ A TEANTNT A EFRIKRE. AXRE. ERFAZTE
R’ REXZESWUFEERCANN T BRI RE, 17405 % B &
B, WERBERRRR, KEM KM, PO G4 A& S0 a7k g B 4
KIEF FARE AR 5 40 09 B AT 48 BBt [ B3, SHEHE A R E 4.

ot

BREXS LML SFHé: ERFT (2011) 1461 5



http://www.cfc108.com/

Gﬂﬂ) vp s St 01 6%
CHINA FUTURES

ki)

FREARARE TRAERALE, P EE. AR T EETEEM
PR R RIE . AR E F A, BILE R NR KRR E XA 089 # i, A
KRN AT IR TE T EEREERMNREET LN BNER T1EHER,
FREERNHEEAR. XIARUKEMET I AL 882 RE T F AR X A AR,
KRB B9 A 77 T B KSR xRS AR E R — B T i i A/ =
Mo RMERTABHFERZRER S, EETELD THAM R ERAR
ENERZZFNEARZEN, RZF NI T BERRZ NG HIEES K
WEXNTABEZEHEEARRT, BEMBERZEAFFETAERZ NG,
R % RFEARENEME W EFARE FEERIAMAREE LK,

ARELMEIABERAFEREFTFT. AEFEEREAFTHIFT, £
A A/ A AT G UEFAR AR EHTER. EFMT L, wFIIA.
HBRE, FEHALAA “FEEXHAR” , BT/ AREHATEMEMRE
Ko FTARAAREFEERF HENWEMINL, PAREZENEET &
o, BIR. ARG ARARELANLMELLAE. BRFTH, TF5LR.

BREGBHLSF4E: EEHT (2011) 1461 5




