BR LA L5 T A
ES R [2014] 2175

BRAZFERE b L

ZL':';7'</1!

—— 3P R 3004% 4% A% JB 42.2022. 6. 12

N

Chiiitsaday

CENTRAL CHINA FUTURES €., LTD
AR ¢ TX
B A F X: 0371-68599112
w o465 : dingw_gh@ccnew. com
Pk iE 5 %5 F3066473
#RFH % T 20014838
EX TR R e . YZ16008281



=]

AHI =

RBGEEIN

PR
300

Ve
S

ABEAMNERZEK, BT HRXAFEZEKTIC. F
RI00FERKIELE R FRSH, RIHsE L60R H&, T
42005 L7, b EF2ELION D BERN, —HA
AR H B EFAZ 4 FEAN368. 3t (b pagid
B FEN272. 121070, RALB A FEN6.181L L) o« KJF
FIR3000E 48 B IF A ZPCRES, BE=ZASH B ¥ 4E1
AL, A ZPCRE A £10A L, Aokl 3 F 45K
SHAEE, BIBEZFEFNRLGEFALT, THZER
#, Hlzk BARGYEA X, REAZRES, Xz Li
7142430088 F A R Ak 6A17TH 2 2RI AT .
IS ASAR I, BTHRATBITA A E S,

A R

FR6G T R B AR
T By R AR
NFE, RIS,
3 U PN St
TR £ 4 A R R
RN S, KR
8 BT T B S g A

EIE S

ok e E b bR
#% X, Deltals i,
R HANE,

Ohidiitside

CENTRAL CHIMA FUTURES CO. , LTD




O FiEEnm
O HEFRSIF







JPIR300FE B KER B

= PIR300(SHSE 9993000 Rl

5000.00

73(12,26,9,13)~ MAZRZ(5,20,60,120,250,850) MAS 4079.21 MA20 4272.13 MAGD 4744.17 MA120 4690.49 b
5930.91

by, G
Mw 5143.84
(M, i&. |

TP Y2l i T ke T
Hl !Ll'llf’/-% / 4663.90 Im \ éﬁ}% Kzﬁ—

4000.00

18.412

9212

100.00

50.00

200.00

0.00(-.

o, =
o TTW kst
O & ?ng"jé]:é

Kok o R

1115 3757.09

CJL~, 821483264.00(0:100) OPID 1538553806848.00

/l

mm———" H—Fﬁ-_-w_-_-v-@%—%;“
| BEHE - mg I ) ___#Eps
L T T T T s S T e BERE_

MACD(12,26,9)~ DIFF -189.41 DEA -203.42 28.04

-200.00

UL TITTT T TR e B L

2020/10 2021/04 2021/10 2022/04

HIEF R T [';i Y REE

CENTRAL CHIMA FUTURES CO. , LTD




PP IR30075 8 H KL

/4

= PER300(SHSE 9993000 Hikv

23(12,26,9,13)~ MAZE(5,20,60,120,250,850) MAS 4195.94 MA20 4064.19 MAGD 4093.81 MA120 4415.90 MA250 4706.57
_\_\_‘_‘_‘——\_

*.L Ny Ve
Ny - A JE IR
300f5 %
4500.00 . T#%‘i&§$ ’
=y €57
| TEPRGERF
AN
4000.00 IJT s FRC Bk
3042.86 .EWW
111% 3757.09

CJL~, 184796224.00(0:100) OPID 324091445248.00

1142,

T 1 ] Nvia I
i | . |!|||!.!. |!| |!|'| | I!|!I |!|i| |I||’I‘I’

DD~ 1RIREEEREE 10.00 fRIRIAEREE 90.00
80.00 o p—
60.00/m AR pu=—="
swo0f " mEmy T e
20.00 e _MERE BTN ARENE —m==mTT L TTTTomss T =
MACD(12,26,9)~ DIFF 42.88 DEA 15.23 55.29
50.00

0.00
-50.00
-100.00

2022/01/04 2022/02/07 2022/03/01 2022/04/01

2022/05/05 2022/06/01

P RE R

CENTRAL CHIMA FUTURES CO. , LTD

I'e



PPIR300/% T8 BA 23 H BN TR ik 4

- | EIEA SR ARy

BT HV20 SEAY et

B

PEERFALEZ TR

IF 2206 42340  A66.6(1.60%) 2022 1807 4233.2 4234 0x0 4247 A 41412 939
FR300EAR Rl 20220€ Rl 352300 423899  A6332(1.52%) 2042 16.08 - - - 424135 414022 184796214

ERKEMY (Call) EBHAY (Put)

Theta Delta S 5x E = Delta
0.0001 -0.3386 0.9895 32.75 4358 [0 [ k« 3800 ke (1 (J 08 3275 -0.0102 -0.3580 0.0001
0.0002 -04113 0.9859 30.27 3912 O [0 k4 3850 k« (0 O 0.8 30.27 -0.0137 -04284 0.0002
0.0003 -04740 09817 27 A7 3400 [ [ k£ 3900 ke [ [ 1.0 2747 -0.0179 -0.4889 0.0003
0.0004 -0.5901 0.9739 24.99 2880 [ [ k« 3950 ke« [ [ 16 24.99 -0.0257 -0.6028 0.0004
0.0006 -0.8428 0.9568 23.21 2380 (] [ k« 4000 k« (] [ 2.6 23.21 -0.0429 -0.8532 0.0006
0.0010 -1.1507 0.9289 21.21 1866 (] [1 k« 4050 k [0 [ 42 21.21 -0.0708 -1.1589 0.0010
0.0017 -1.8007 0.8639 20.56 1430 [ [ kd 4100 ke [ [ 8.6 20.56 -0.1357 -1.8068 0.0017
0.0026 -2.4710 0.7619 19.84 1012 [0 [ ki 4150 bk« [0 [ 17.2 19.84 -0.2377 -2.4749 0.0026
0.0033 -2.9026 0.6202 18.93 672 (1 [ Iﬂd@lﬁ O O 31.0 18.93 -0.3795 -2.9041 0.0033
0.0033 -3.1748 04517 19.89 404 (0 O MI% O O 57.0 19.89 -0.5479 -3.1739 0.0033
0.0028 -2.8149 0.2998 20.08 230 [ [ k« 4300 k< [ [ 89.2 20.08 -0.6999 -2.8120 0.0028
0.0021 -2.2338 0.1853 20.73 126 [ [ k« 4350 Lk« [ [ 127.0 20.73 -0.8144 -2.2286 0.0021
0.0014 -1.6731 0.1120 21.78 70 [0 0Ok« 4400 k (0 (O 167.0 21.78 -0.8876 -1.6656 0.0014
0.0009 -1.0998 0.0620 22.31 36 (0 [0 k« 4450 ke O O 2154 22.31 -0.9376 -1.0901 0.0009
0.0006 -0.9337 0.0444 24.69 26 [ [ k 4500 k [ [ 262.6 24.69 -0.9552 -0.9218 0.0006
0.0004 -0.5518 0.0232 24.95 14 [0 [0 k« 4550 k« (] (I 318.8 24.95 -0.9764 -0.5376 0.0004
0.0002 -0.4245 0.0158 26.62 10 OO0 O k« 4600 w (] (O 372.0 26.62 -0.9838 -0.4082 0.0002
0.0001 -0.2700 0.0091 27.39 06 (] [J k« 4650 k (0 [ 435.6 27.39 -0.9906 -0.2514 0.0001
0.0001 -0.1805 0.0055 28.38 04 [ [ k« 4700 L« [ [ 470.0 28.38 -0.9941 -0.1597 0.0001
0.0001 -0.1836 0.0051 30.90 04 ] [ k« 4750 Kk [] [ 529.2 30.90 -0.9945 -0.1605 0.0001

300/ fa It e H & 2B K B EIIBUR KR &7 % P
731794300 4000, B IR AL ETF$]4150 LA

gl

CENTRAL CHIMA FUTURES CO. , LTD



F' 30055%?‘“%'3&3[!&&573&?‘“%&

L 300RENNRIE L) MAZ0

2021512

HIEF R : Lk

ASJE AR BIBUIAGE s A5 ES s T a F




SEFT

wREE
[ ﬂ CENTRAL CHIMA FUTURES CO. , LTD



3003 E EZE ST

N
7\

/

=

7

LA IFHAtE S

o
= o o o o S
o o o o o
— & ) < ~ o N ¥ © o -
1
S
=— | L
= |
=——— |
—_— B
~
= =
&
C
~ ~ —
W EF =
s o
s E
|
—_- X
=
N =
o= —
o o o o o o o o o o o
Q Q S Q Q S Q Q S Q Q
o o o o o o o o o o o
S =] o o =] o S =] S o =]
n o n o 7o} o n o n o n
(Vo) (o] n n < < (9] on N o —

Wind

60-90-¢¢0c¢
¥¢-50-¢e0¢
60-50-¢c0¢
6T-v0-¢c0¢
T€-€0-¢c0¢
9T-€0-¢c0¢
T0-€0-¢c0¢
¥1-20-¢c0¢
T¢-10-¢c0¢
90-T0-¢¢0¢
T¢-¢1-1¢0¢
90-¢T-Te0¢C
6T-TT-T¢0¢
¥0-TT-T¢0¢C
0¢-0T-T¢0¢C
8¢-60-1¢0¢C
60-60-T¢0¢
§¢-80-T¢0¢
0T-80-T¢0¢
9¢-£0-T¢0¢C
60-L0-T¢0¢
¥¢-90-T¢0¢
80-90-T¢0¢
¥¢-50-T¢0¢
L0-S0-T¢0O¢
6T-70-T¢0¢
T0-70-T¢0¢
LT-€0-T¢0¢
¢0-€0-T¢0¢
80-¢0-T¢0¢C
¢¢-10-T¢oc
L0-T0-T¢0¢
¢-¢t1-0coc
L0-CT-0¢0¢
0¢-TT-0¢0¢
S0-TT-0¢0¢
T¢-0T-0¢0¢
8¢-60-0¢0¢
T1-60-0¢0¢
LT-80-0¢0¢
¢1-80-0¢0¢
8¢-L0-0¢0¢
€1-£0-0¢0¢
¥¢-90-0¢0¢
60-90-0¢0¢
§¢-50-0¢0¢
80-50-0¢0¢
0¢-¥0-0¢0¢
¢0-¥0-0¢0¢
8T-€0-0¢0¢
€0-€0-0¢0¢
L1-20-0¢0¢
€¢-10-0¢0¢
80-T0-0¢0¢
€¢-¢T-610¢

P RE R

CENTRAL CHIMA FUTURES CO. , LTD

I'e

45/

7N

AR 2 H LM KE



jiit

z

IFEASE S R S5IR RN E

o o o o
o o o o
S S S S p p S 2
o (@) o o
= i} a i - o0 Lo N
1 1 1
~
=
A
T
1
r~
m
.Wﬂ.:\l/
o &
X X
- &
W
& =
o &
R &=
o o o o o o o
S S S S S S S
o o o o o o o
o o o o o o o
o wn o wn o wn o
(e} wn wn < < o (9]

Wind

P RE R

78

KK
60-90-220¢
¥2-S0-220¢
60-S0-2202
6T-v0-220C
T€-€0-220¢
9T-£0-220¢
T0-€0-220¢
¥T-20-220¢
12-10-2202
90-10-220¢
T2-21-1202
90-21-120¢
6T-1T-120C
¥0-11-1202
0Z-0T-120¢
87-60-120¢
60-60-120
S7-80-120C
0T-80-120C
92-£0-120T
60-L0-120C
¥2-90-120¢
80-90-120¢
¥2-S0-120¢
£0-S0-T20T
6T-v0-120C
T0-¥0-120¢
LT-€0-120T
20-€0-1202
80-20-120¢
7Z-10-1202
L0-10-T20T
72-71-0202
L0-21-020T
0Z-11-020¢
S0-11-0202
12-0T-0202
87-60-020¢
T1-60-020C
£T-80-020C
Z1-80-020¢
82-£0-020¢
€1-£0-0202
¥2-90-020¢
60-90-020¢
§2-S0-020¢
80-50-020¢
0Z-70-020¢
20-70-0202
8T-£0-020¢
€0-€0-0202
LT-20-0202
€2-10-0202
80-10-020¢
€2-71-6T0C

CENTRAL CHIMA FUTURES CO. , LTD

I'e

=

4

RETE

=
H

AJE A AR A MK = A, K



FAR0BFEHIR T CE . X ERIT

7000.00 400000
R AR —— R (D

6000.00 || = RFrAE CGHD - 350000

- 300000

5000.00 W{d\/ﬂl

- 250000

4000.00 - ‘.V A4

- 200000

3000.00

| Mhl " | |
0.00

0
MOMNMNMOINOXINATMHOANNSDOANONANNNRINNAOAONTOILTDNDOONNRVOTLTNO AOATAO NN T D
NRAFRAQQAUOAQATAAANFTAPRYFRAQRARIAUHQHGAQANQAHANQANQNQ QAR GO o aQ
N o A NS TNW0OONNGO®NRNNO o NN ATNMONTITUWOONNNNNDNDO A NN A NN T WO
TR AATAATRRRIIRRIRIRRAIRRRRRRAQ A Addd0 Q00099090 3 . .
0000000000000 O o o oo oA NNNNNNNNNN ;éf%;féﬁ- Wind
D o A o Y A o T o N Y A o AN o A o AN o Y A o A Y A o O Y N Y A o AN Y A o I oY O o A Y AN Y Y o A oV N Y O o NN Y A o JO oY A o A Y NN Y A o AN oY A o J o N A o A Y Y o A o Y Y N o A o A o A o A o A o\ I Y A " I oV I o IR o °
OO0 0 0000000000000 0000000000000000000000000000000O0000O0O0 Q0O
NNANRAANNNNRNNNNANANNANNNNSNNRAAANANANNNNSRANANNNNNNNAAANNNNNNRANQ QA

z':ﬂi \‘F\‘R300Hnj;aﬁﬂﬂs}&,—‘\a‘ij(
H 7N X TH 1 DL H

(A rRER

CENTRAL CHIMA FUTURES CO. , LTD



450000
- 400000
- 350000
- 300000
250000
- 200000
- 150000
100000
50000

MA/A

L}

Ak

L.

=N

HKIEFK: Wind

Chaiidsalsy

60-90-220¢
¥2-50-220¢
60-50-220¢
6T-70-220T
T€-€0-220¢
9T-€0-220¢
10-€0-220¢
¥1-20-720C =
1z-10-z20T
90-10-220¢
12-¢1-120¢ M
90-21-120¢ m
6T-TT-1207 =
¥0-11-120C _
02-0T-T20
82-60-120C
60-60-120¢
§7-80-120¢
0T-80-T20¢
92-£0-1202
60-L0-1202
¥2-90-120¢
80-90-120¢
¥2-50-120¢
£0-50-T20C ~
6T-v0-T20T &
10-70-120T =
LT-€0-T20C
20-€0-1207 &
80-20-120C |
7T-10-120¢ _
£0-T0-TZ0C
22-21-0202
£0-21-020¢
02-11-0202
S0-TT-0207
12-01-020¢
82-60-020C
11-60-0202
£2-80-020
Z1-80-0207
8¢-L0-020C =
€1-,0-020C ¥
¥2-90-020C
60-90-0202 5
G7-S0-020C ¥
B
80-50-0207 =
02-¥0-020¢
20-%0-020¢
8T-€0-020C
€0-£0-020¢
LT-20-0202
€2-10-0207
80-10-020
= €2-7T-610C

1R300 IEEANF €

6000.00
5500.00
5000.00
4500.00
4000.00
3500.00
3000.00
2500.00

~

7

2000.00

CENTRAL CHIMA FUTURES CO. , LTD

LON

/i

A)

=N

A E

A

PIR300I e IR R g e D BT, ik



FiR300A% TE HATY PCREE 1T

6300.00 200.00%
- 180.009
5800.00 %
- 160.00%
5300.00 =
- 140.00%
; W\
4800.00 3 i '
e - 120.00%
4300.00 i | :‘: :
1 :, 3 o : : — 100.00%
i Va ||| RN P &
. 4||| || " e s & i w‘ | : c
380000 T A : ! 5 % .-. l I ||
X " ; ||I H H Hn | ||| W |‘| - 80.00%
'.'- ,' :l | H N 0| l .lly:l I| I" | ’ii‘ |lll ' I
_ = XA |||||||| "l i ||- ; ||| || |||||
N ““M i‘““ “‘“ N “ ““ ““ “‘“ ““ ““ MN N w ‘ ““ M“ “N ““ MM““ ‘m M““ “‘ “ ““ “‘“ m I‘HMM M“ ““ ‘N ““ “““ “‘ “ “‘“ “‘“ “‘“ ““ “‘“ ““ ““ ““ ““ -
2800.00 - N ‘ ” 40.00%
M OO0 N N MO AN O WL OO MOOANMN-Ed0 AL O~ ANN~NANOANNCEHdOONSSOS OO OVUO MO O S O OV dA W A o 0O QT O
‘T‘?‘T“T‘?T"?‘\.‘?‘?‘?‘T“‘.“‘.“‘.“\.‘“."\."\.‘CP"T‘CP‘*.‘C.’“.“?CP“."?‘T'CP‘\.'CP“.‘C."\.‘“."\.‘CP‘\.“\.‘CP‘T'C."T“?‘\.“T'C.’T'“."T'CP‘\.'C.’
N T N OO N T DD O ONMNOOODOONDOO dd AN N dd N NI T LD O ONNNOOOODNDO A dANNCddANOMOOM S N WD O
TR RIQQRQQQQ QA A AddTd OO QQQQ0QQQ0QQQQQ0QQddgddooooo0oQoooQ
OO O 0O 0O 0O 00D 0DO0DO0DLO0ODL0DLODOLDODODoODoOoDobooDo OO A A A A A A A A A A A A A3 A A A 4 4 4 NN N NN NN NN N
TSN N AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN N NN NN AN AN AN AN AN AN NN NN AN AN NN NN AN AN AN NN AN AN AN AN L . .
AN AN AN AN AN AN AN AN N__(_\IE'N [ N o oA o A o A o A oV A o I o AN o VA o A oV o I o AN o VA o\ N oo RN o oo N o\ A o I oV A o A o AN o N o A oV A o A o A o VB o I o VA o ‘\;‘a NN NNNNNNNCN X 8
e RACEPCR (4D R ey 0 eeesse FOEPCR (D
ER 4 AL EL }J*Z/_\‘E /j ﬂ_—.‘:.— N
ARG BRPCR. B RPCRE T E £ 10 E S A

C

CENTRAL CHIMA FUTURES CO. , LTD



8E+10

HKIEFK: Wind

TR AL STt

AFECE

X

=
Hx

]

z

EHUER &

n
X

o o o o o o o
— — — — —l —l —l
+ + + + + + +
w w w w w w [NN]
~ © n < ™ ~N — o
1 1 1 ], 1 1
| 60-90-¢¢0¢

¥2-50-220¢
60-50-220¢
61-v0-2202 2
T€-€0-220T &
9T-€0-T20C 4
10-€0-2207%
¥1-20-220C m
12-10-220T 2
90-10-7202 _
12-21-1202
90-71-120¢
61-T1-120C
¥0-T1-120C
02-0T-120C
87-60-120C
60-60-120C
S2-80-T20C =
01-80-1207
92-£0-1207 4
60-L0-120C %
¥2-90-120C §
80-90-120C &
¥2-50-1202 _
£0-S0-T20T
61-¥0-120C
10-¥0-120T
LT-€0-T20T
20-£0-120T
80-20-120C
72-10-1202
L0-10-T20C =
7T-71-020T
L0-TT-020Z&
02-11-0202 5
S0-T1-0207 8
12-01-020 8
87-60-020¢ _
T1-60-0202
£T-80-020C
Z1-80-020¢
87-£0-020C
€1-£0-0202
¥2-90-020¢
60-90-020¢
§2-50-0207 2
80-50-0207 ¢
0Z-¥0-020T .
20-v0-020Z 3

~300H

A

S
/

3
6000.00

~

7

— mH-mo-owomﬁ
~ ————— €0-£€0-020C=
< —— /1-70-020¢C

—_ €¢-10-020¢
> | ——
ay =—— 80-T0-0¢0¢

. —— €7-71-610C
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
wn o wn o n o N
wn wn <t < o (e8] o

CENTRAL CHIMA FUTURES CO. , LTD

gl

3004536 A & L& BRI oK 355 & EAT AU % 52 224300



537 B

SR & IR N R R ERR R G BRI R KA. T2 BUE A Bk o 1 A8 o 33 B B 4 PR A ) i Je b )i R B R B T B o SR

R R A B ZH THRERBEMANEMEX . BFREEEEXBHARBER. BRIEAFTER, BFH MRS H AR R )E
FRBBRBERAT .. REPFEMBEBROGFRAFAELBERINT, PMEEIEMEATRKIE. ZOkiRE R ARBRER AP
BA. B THHEPERNER. REDICEARCIAT R BB OERAFTRER . RERCEIMC. REFERIER. TARMEAR
e TEERZH. RGO RHFAIBRIHEMARSRERY, R RAAE RA T A SEBR AR R S IR E S

BEAR 5 FT R B RIR U AR AL R R R B R PR A RN &R, (B R A B IRAR A PR A A A BEdE AR FEAERA MR BRSe B ik, T AP IR 34
B2 B A BR A B AN BB FH BB AR 5 B4R T 51 BN AR T AR 54 IR A BEMREE AR &5 ABUARAT RE SO A . RIS A FR A R AT R H
EEEREFTBEEBA—BEAPIAE RIS . FRERZFREGRUBESTROAFARE. RERIFTTE. AR, KRG FTHRAN
RIEARERERRBHERAF, BEMAENBREKE AFKIY . WIREPIRIRE LIRS TRAEGE T, RITEWET B EM5ER
REEWHOLB R B . WREGHFARIRE . B ST BB SENEEREME R E SR A TR G HF RS TR T
NE R .

Chutidsadss

CEMNTRAL CHIMA FUTURES CO. , LTD



B AT

SR HbE: TR R A M TR AR BT X CBDR &5 3R 8 105 R R &RKE U E

Mot /N R
(il ars /N iE
H 2 EAHE:
e FHE LR
REBEWHR:
B LR
(i g-pA:E
KEE N

ﬁﬂ'l BN

bt B RIXAE L #3885 [a3REK69-5 15207 =

TR &R X CBDE R0 /1480 8 K H 1607 %=

WA £ TR 1955 1 5HAR1-22

A B 45 R PH T 238 X O X S5 FL B B 22 X R FE 5% T 3 1 % 001- 1%

AR RENRAKREILRAN (RETRSBESHARBERIX OEM AR
Y] B AR ¥ P TS B X FF 0 KB 260 5 VR K B 45 & 7p AR L2 2

BRPEAS 7 22k S X SR Je B 138-15 F & K EABESEFT = P8 E

LB RETRFTBOR L X R E #6375 R E K E06/Z05A% T

WL AT 7 4 B Xz v  pr e D EEE 1013

HLE
AR
AR
HLi .
AR
FL T
FL i .
FL
FL T .

HLUE

4006-967-218
021-68590799
0951-8670121
0373-2072881
0377-63261919
0398-2297999
0379-61161502
029-89619031
0411-84805785

0571-85236619

Chutidsadss

CEMTRAL CHINA FUTURES €O, , LTD



G R RS R LR T

CENTRAL CHINA FUTURES HOLDINGS CO.,LTD.

Thanks

2NEIREE: www.zyfutures.com

SNEIEETE: 4006-967-218

Elil . AR SRR AR X CBDE SN 105 R KSR E U




