) HIEP RS

FOUNDER CIFCO FUTURES

% ﬁ lﬂ:ﬁ ISJ'% Hﬁ *EI‘ %ﬁ B E% ng’[—i%‘ Stock Index Futures Strategy Daily Report
& RAT BB I
T 222 2% (CRiEED
MMV 7 RIS F3050205 Ji IR TR A YERE R A, PRI 4R S/ NIE _FiK0.11%. #ATE
B WIS 20013871 ENEARAETET . BER AT, IFRAE TR LT, IR
BAT R 010-68518392 TR T, HoAb SRR 6 .

' . [EEE]
Bs B R Bt SRRV [2012] 755 AT, 31— GBI, ATk R T, G54
R ICH IR 20254E 038 180 ERI— AT AEASEO R T S RE R, & ORI 300415046 Bk %, 24

YA SRR, RIS FL T4k 23 RE500/11000. B4 75 1H, F EARH0%
SRS . R A, RATS H AT AR R SRR s 1
2356427C, LAXS h AR B BE <M AR WL B HAd T ARSI A K .
RIEAAEEEER, 10 20 T (E . [ e 5 =55t . Ha®
B P e 2 Bk B U, AR RS R AR, W
PR A T E R, WP RERREREK, EENEET
W5 . SR EE, TARNBURARSE SRR E A 2GS R E i,

REGETZE, QRN R BRER. SNFYINSE, H= gk
S AT, SRR N B SRS E25 I A A, SRS
K, NRMCEE G/ METHE . M2 E0E )RS AN RS (i &7 22 5 A
R A S IE TP Ko

QAL

Bl R E N A5 GE T AN, TRk intRnr stk s, X
ATE AR 2 5200 o T IBUROR W] AR T, A U [ AT 3%
PAEAHBRE T2 SMER TG TR, IERERmE, K
fREFREMIAN K . KHIRE, FAT RS B RES 22 A1, Al B T
v BURBAM RS . G2 R V5 HA 2 ook

[ %2 5 5% ]

UG T, FRECRMEOR K ) Ja MR EE, Tt A ST B
174500, 2RI, ERE NG, SRR R AR
BT MEE . WIER T, IMEmE KRR b, 5
W2 J71H, 03-06H106-091 Z M HFrEd, Inise HIHTE vl
B, EHEIEERLTISFA . Baf s, IH IFFIC, IME /s
MREE, JRE LM 2 CakFra, KT A R A
P1EE30045 50K /14030-4050, 3 $#3700-3720;
iS04 1% /12800-2830, 3 $#2530-2550;

*FiE 5004550 E /16360-6400, 3 $#5320-5350;

HIE1000%6 %0 778 AW,  3C4#£5470-5500.




() DIEP A RS

FOUNDER CIFCO FUTURES

BT s BT U ERB00&IF ..ot eeeseeeseee oo s e s e s ee s s s e e et essesees e ees s sesesses s seessaeseseaseeseseeesseesesnnneses
Bl 2 : TH A T i D0 AT I oo e s ee s s s s e s s e et se s s e ees s s se s ee s eessaeses s eeseaseessessesnaneses
B3t USZRAT  HIUEDOO0GTIC oo eeee e eese s ssee e s e e s s e s et eeeeee e s seeseseseee s neeesreeseesseseseeessseseeessae
BA: USZRUE  HIUELOO0&IM «....oooooeeeeoeeeeee e eeeeee e e e eeeeseeeese e e s s eeseeeseseseeseseeeesseeeeeesseessesseseeeeessseseesssseseessssesesessseseeessnene
BIS: TEALIZEZERUTETETK oo eseeeesseseseeseesesessessesesseseseseas s ee s eseeesesessssesesessseseeeseessssseesesessseseeessessssseessesesssees
BO: THEZIFE ZETNTETETK oot eeees e ee e eeseeseeseesee s s s ses s s es e s s s essee s seessesess e sessseeseeseseessasesseseessaseessassesseesessnneees
BTt TCAZITEZEFNTETETK oo eeseeeseeeeesseeesseseseesessseesesseseseeeesseses s s esse s ssseesee et semeeeseeesseseesesessssseeesessssesessesesssres
It IMAZIZE ZEFNTEMETK oo eeee s eeeeseseseeeeseeseseseesesses s eeses s eeee s s este e s e s s eseeseeesseeseeesesssseneesesesssren
3 EZ N 1 7 (05 OO OSSO
B 10: TH/IMEBAT oot ee e s s ses e s s st es s es e eseasessseseeseseesssseesessessesessessesesresesrsesnen
B 11 TF/TCZG T oot s e se s ee et s s ses et ses s et et se s ee s eseasessseseeesesesseeessssessasesssssenessesesresesnen
BBl 2: TF/IMEA T oo e eeeeeee e eeee e e et 2222224222ttt n e eeererne
R TR T ) 2 i = 2 - NSO OO T OO RT
Bl 14 THA B RRAT . B A B i eeeeeeeeeeeee e e ee e eeeeeee e eeeeee e ese e e et eee et 2 e et s e ee e ee e s eeessnesesesseseeesennne
Bl 15: TC B AT v A T T oo esesee e ese e eses e s e s e e s s s s sese e seesseesee e eesseseesseseseeseeseseeesseseesneneses
Bl 10: IMB A AT v TR BT oo e sesseeseeseesessse s e s s s ses s ee e s ee s eee s se s s ses s eeesseesesseseessasesseeeseeseeseaseessessessaneees
BI17: A ICTETE CABOTEEL) A oottt sees e s e st s s ee s seessaenes s sessasesseseesnaseeses



“Y 3 iEP HA LS

L FOUNDER CIFCO FUTURES

*®1:
+*®2:
%3
=4

PIR3003EH RIFE 211715 ...
FiFs0R B IHE LT ...
FES0038 B FICE AIATHE ...

HiiE100038 5 A IMA 4T



FIiE P HA H 55

FOUNDER CIFCO FUTURES

u

£1: PIR300TEBMIFE A ITHE

R S8 | KEKE
. 14020849
Haie{1) 4011.78 ( 4016.873995.96 |4007.72 -- 0.27% -- 0.52% 6 -- --
|3=7= 4015.00| 4019.80{3996.20|4005.60 |4007.00| 0.24% | 0.27% | 0.59% | 65841 | 82016 |-15148
1974 = 4008.00| 4017.40|3992.80|4002.00|4003.40| 0.24% | 0.28% | 0.62% | 17891 | 37617 | 7341
|3=F=0 3989.00 [ 4001.80(3976.60|3982.20|3983.40( 0.17% | 0.20% | 0.63% | 37257 |133121( 7401
|37 3952.00 | 3956.80(3930.00(3934.40|3935.20| 0.09% | 0.11% | 0.68% 7920 45216 | 1930

IR 77 IE RO

F<2: LiFsofs BAMHELI1TE
=1

aexig A (

AN | 2z =@EH

m=n N 2749.3212751.73|2737.01|2739.75 - 0.07% -- 0.54% | 38611198 | -- -

|;E1=M 2748.00| 2753.80|2738.00|2740.00|2740.60| 0.08% | 0.10% | 0.58% 28014 | 39173 -5645
1y 9=8l 2753.40 | 2756.40|2740.40|2742.00(2743.00( 0.05% | 0.09% | 0.58% 6245 11910 | 1492
| =30 2751.00| 2755.80(2738.80|2740.40|2741.00| 0.07% | 0.09% | 0.62% 15798 | 40705| 2076
o120 2718.00| 2721.60(2702.40|2705.20|2705.00| 0.02% | 0.01% | 0.71% 4314 17294 | 400

FHER: 7 IR

:3: HiF500%8 BAICE LT

- BKEXIE (
EEM | KKE L
%)
16602304
CanED ) 6126.04|6161.23(6114.21|6133.30|  -- 0.41% - 0.77% 3 - -
[¢=7-]16105.00(6165.006094.60(6112.40|{6113.40| 0.33 0.34 1.16 54619 | 69267 | -6091
(¢4 81 6046.00 | 6115.60 | 6046.00 [ 6065.406066.40| 0.32 0.34 1.15 16764 |[34735| 5201
[¢="t-81 5960.00 [ 6018.20(5946.80 [ 5963.60|5964.40| 0.28 0.29 1.20 25537 | 86380 | 3159
[¢i°E - 5840.20| 5888.00(5812.80|5834.60|5831.80| 0.25 0.20 1.29 7574 | 34678 | 1309

R 7 IE R R

F<4: hiF100038 BFIME Z4TH

mEft | RMEN UWRMN SEN KNS IRIE RERE (F) HEE
=N (0] 6605.04(6642.86 | 6581.96| 6611.93 -- 0.34% -- 0.92% 234726563 | -- -
|V E=-1= 1 6566.80| 6634.40 | 6555.60 | 6577.00 |6581.60| 0.37% | 0.44% |1.20% | 113170 |120484| -7001
%179 = 1 6495.00| 6565.80 | 6487.20| 6505.20 |6510.80| 0.33% | 0.42% | 1.21% | 28172 |46426| 4148
V=& 6360.00| 6431.20 | 6349.20| 6369.40 |6371.20| 0.37% | 0.39% |1.29% | 58828 [116894| 6195
|\Y[15E386200.00(6259.80| 6176.80 | 6195.80 (6199.20| 0.31% | 0.36% | 1.35% | 15775 |[51776| 1561

FHRI: T7IE TR R

V5 55 0 ) 2 B Jr B B0

EAbil



() DIEP A RS

FOUNDER CIFCO FUTURES

B1: B IR 300&1F
e T ERSIRB00 K BIEL: e W SFR300 TR IES: = KRN S FR300 FEEL:
— WA PR300MBEES: — WRINFR300

5000

4000 - /-”MV—:JL“,,_-W

3000 ———

2000
1000

0
2024-03-18  2024-05-19  2024-07-20 2024-09-20  2024-11-21  2025-01-22 2025-03-18

HHAIR: [N, 77 AT

B2: IH&ZH EIES03E8ATIH
— R P50 B = W DIFS0 T BIESL = W) LIFS0 LD
— R DIES0PREREST = WIER /) IS0

3000
2800
2600
2400
2200

2000 I T T T T T n
2024-03-18  2024-05-19  2024-07-20 2024-09-20 2024-11-21  2025-01-22 2025-03-18

ERRIR: [7EN, 77 iEH R B

E3: Wt Pk 500&IC
e TERAEPIFS 00 BiELL  m= I IES00 T B iELE = IR HiES00 N EELR
— KT ERIES 000 RS K EANHIES00

7000

4000
3000
2000
1000

OI ) I I I I n
2024-03-18  2024-05-19  2024-07-20 2024-09-20 2024-11-21  2025-01-22 2025-03-18

BRI [FTENT, 7 IR B

&
[\
p=i

T8 55 A 1) i i i P B IO



() DIEP A RS

FOUNDER CIFCO FUTURES

E4: WAt sk 1000&IM
— AT ERIE1000 8BS = B HIE1000 FHiES: = W4l 1000 FERELL
— 1 000PRE=IEEE = RN FARIE1000

7000

6000
5000
4000

3000
2000
1000
0I T T T T T n
2024-03-18  2024-05-19  2024-07-20 2024-09-20 2024-11-21  2025-01-22 2025-03-18

BRI 7N, 77 I R B

B5: IF&#EzE ATk
— E I PR300H BiE
— EEIPF300/EEE

i —— BEIFRI00TRIES: = EEFR300 T EELL
45

K

100
50
0
-50
-100
-150

-200 T T T T T m
2024-03-18  2024-05-19  2024-07-20  2024-09-20 2024-11-21 2025-01-22 2025-03-18

BRI [FTENT, 77 I RIO B

B 6: IH&ZFZ FFREK
— s PIFSOMAELL = = FIFS0TFAEE = EE NS0 TEEE = HiE FIFS0REEst

60
30
0
-30
-60
-90
-120
-150 T T T T T T n
2024-03-18  2024-05-19  2024-07-20 2024-09-20 2024-11-21 2025-01-22 2025-03-18

BRI [FTENT, 7 IR B

2
=

T8 55 A 1) i i i P B IO



() DIEP A RS

FOUNDER CIFCO FUTURES

E7: 1CEAHFTZEMFANEK

e HECRFS00Y AIELE:  m—— HEFFS00 TAEL: = HE iS00 FHES:
— i 500FR Z=EEL

400
300
200
0
-100
-200

-300 T T T T T m
2024-03-18  2024-05-19  2024-07-20 2024-09-20 2024-11-21 2025-01-22 2025-03-18

BRI 7N, 77 I R B
E8: IMELEZEMTNEK

o HLERIF10004 BIELEE = HEFIF1000 FEIELS: = EHE 1000 FEES:
— EE-rhiF1000f8 =L

500
400
300
200
100
0 B e Ay AR A -\/"YMMW
-100 f
-200
-300 T T T T T T Ul

2024-03-18  2024-05-19  2024-07-20 2024-09-20 2024-11-21 2025-01-22 2025-03-18

[

AR [AEM, A T

E9: IH/ICELHY

e |H/ICHF === [H/ICFH === [H/ICHZE = H/ICIEZ=
f&

0.60
o WMM
0.40
0.30
0.20

0.10

OI I I ) I I 1
2022-03-18 2022-09-17 2023-03-19  2023-09-18 2024-03-19 2024-09-18 2025-03-18

FRIIR: [FIENT, 7 IR

&

5 04 e LS

=



() DIEP A RS

FOUNDER CIFCO FUTURES

E10: IH/IMEL#

e [H/IMZEB === |H/IMiRB === |H/IMEZF = H/IMEZ=

0.60
0.50
0.40
0.30
0.20
0.10

0 T T T T T T n
2024-03-18  2024-05-19  2024-07-20 2024-09-20 2024-11-21 2025-01-22 2025-03-18

BERRIR: [F1ENW, 77 iE R B

B 11: IF/ICHKA

e [F/ICHB == IF/ICRE == IF/ICEZE = F/ICIRZ=
&
1
0.80
0.60
0.40

0.20

O T T T T T T 1
2020-03-18  2021-01-17  2021-11-18  2022-09-19  2023-07-21 2024-05-21  2025-03-18

FRIIR: [FENT, 7 IR e

E12: IF/IM%4A

e [F/IMEE = IF/IMiRB == IF/IMEZE = F/IMIEZE

&

0.80
. m
0.40
0.20

O T T T T T T n
2024-03-18  2024-05-19  2024-07-20 2024-09-20 2024-11-21 2025-01-22 2025-03-18

R [FTENT, 7 IR e

Yavad

75 4% 06 ] 5 Bt R S 0 %

=



() DIEP A RS

FOUNDER CIFCO FUTURES

E13: IFELA R FHaER

- R300RIEHA AR — RIS OR

£
500000

400000
300000
200000
100000

0
2024-03-18  2024-05-22  2024-07-22  2024-09-20 2024-11-26

2025-03-18

R [FITFENT, 7 i R b

E14: THEA R FEafEi

W FIFSORRIERAER AR E = LIESORRIEHIGFEE

E
250000

200000
150000

100000
50000

0
2024-03-18  2024-05-22  2024-07-22  2024-09-20 2024-11-26

2025-03-18

R [FTENT, 7 IR e

E15: [CEARBX. FafER

W PIESO0RRISHAL AiACE = IESOORISHAS ISR

F
350000
300000
250000
200000
150000
100000
50000

0
2024-03-18  2024-05-22 2024-07-22  2024-09-20 2024-11-26

1 55 A B 135 B B B SR I

2025-03-18

Yavad

o

6

A

~



() DIEP A RS

FOUNDER CIFCO FUTURES

R JFATENE, 7 IE T

F16: IMEARE. BB

e HiE1000RASHAG A AZE = TIET1000fASHAGR GG E
F
600000
500000
400000
300000
200000
100000
0

2024-03-18  2024-05-22 2024-07-22 2024-09-20 2024-11-26 2025-03-18

R [TEMNE, 77 AE T

BE17: ShEAEK WA (ASOIRED ik

= WA BIES0 (REMN) = WENERFEAS0 (FER)

7T 7T
25000 5000
20000 4000
15000 3000
10000 2000
5000 1000
0 T T T T T T 1 0
2020-03-18  2021-02-17 2022-01-19  2022-12-21  2023-11-22 2025-03-18

FRKIR: 1EMW, 77 iE A R e

1 55 A B 135 B B B SR I

&

=



() DIEP A RS

FOUNDER CIFCO FUTURES

B R AN
S Hiu ik BRI
BE ST A
g =g AC T HAFH X SARH T e K47 105 IR 2R [ P A BE 16 )2 010-85881312
B 1Rt ik J6 5 AT HRH X BHRH T 15 K 105 Bk 22 E B L AJE 162 010-85881111
AT 5y B HE A5 AT HABH X EARH T R KA 105 Bk 28 E bR LA JE 16 2 010-85881108
%R B A6 mt T RARH X #ARH T r KA 105 IR 22 E PR O ABE L6 2 010-85881295
RIS TEE AP X AP T 1/ KB 105 JE 22 F b A JEE 162 010-85881228
B eSS e T T AR X AR T 1 g N 105 JE 22 [ o F LA JEE 16 010-85881292
X PLHER
L AR JE T PU I X R A BR 48 5 JT e S kAR 010-68578910
A RILSAH R A S X S 32 5 B3 5525105 010-82868098
TEH RS AT T T BARH X BARH T 1 P3N 10 5 JR 22 B B F LA JRE 16 010-85881205
IERERSAF JEE T AR X B8 R K165 B3 5 #8)2908 = 010-82868050
| /| b LT R IX &m0 ABE2109, 2110 0315-5396860
REN AR b A f E TT = X R A R 72238 50 1 LA RAIBAE 1902, 19 | 0312-3012600
03=
B8 14y AH] YLF3A8 A 5 T AT R X 58 2R % 145 58 A [ o Bl [l v [X E2-444 025-85530971
M A YLH548 75 N T b el X 3 el %6995 5 M e K B 716 0512-65105067
L¥®asAH THETHARFX K58 5604= 021-50588186
M 4 A YL A8 8 M T B X S B T % 995 52 Mk [ 57 ) 373285 0519-86811208
WAL A W16 A8 BT G B DX A T U A 0 [ B P JEE 23095 027-87267728
WEE—2AHF WA KD TTAEIX JE38 P B = B 5695 Fh #i /N X Wi f < RIE AR | 0731-84313486
1£26/22618-2623%
WS 2 AF IR B KD TS R XU VD IE A 1B VR VT B 53 5 MR 45 0 CEE 1606 | 0731-84312376
. 2304, 2305. 2306/
BB =0AF WA KD T SR X B 1685 3 KE K E L = 0731-84319733
w5 AF TR AT AR F X A BEEK 1285 5Lk, — B2 5 HE806B % 0755-82521068
[ TN T ] X AR R PG % 3- 15 5 8 HH T 37 BJE 352 07-09 % 020-38783861
I &R AF INRBF B L X FE K 154511706/ 0532-85706107
REE RETAPEIX KE b2 5 i 7 RE2909 = 022-58308206
R ER AR OB TR T VR T IX 25 — K795 Z5IAMSD-C3 ME 1506 5. 75 022-65634672
A1 38 b S B A XSk TR I XA K 75 1 A E BRS1-B8JEE 1107 0472-5210527
HE B ML FACA U T A & XN R 51 AR KBS L AR M ARERFOT6 | 0310-2053696
HERE13Z 13055 7]
= R L P4 K JE T /N XK VA 4 3292 Al 2 85 20 1 855 ) 0351-7889626
75 %5 ER V22 TIT fr 9 X J7 4 P P 2 S S bl 91 Cif2y) 610101 029-81870836
FEABRRRXGAH TR 48T X R R LR 4295 1502D % 02168401347
i PR E LR T AR B X R R 5555 1106 % 021-50581277
LE i EEE L I AT IX 4 K 1589 5 K ZE [ b 4l K JE 11075 021-58861627
TS LR WL T3 T ER N X LR 7 15 B 35 28R P B t5-1 0574-87096853
R LEERIR] AT A BN L X T B A E S AR 2 G 1801 % 0571-86690056
B R E VL8 R mt T 22V X it i % 359 5 48 25 K JE 1803, 1804 % 025-58065918
7r N R 2B B E YL P3N T 25 X 25 R AL #2995 = b K JE9/2902B. 9033 0512-65161340
B E YL M T B 38T 655205 7K ) K I PR A% 0514-82990210
BHEZIE TLPA B 7 B 1 L WER X L e KT8 1177 5 G b [ b T T kA 5 k14 | 0791-83881001
19. 1420
& FH B LR T e A I B T BE R X 7 U R AG R B 1 1R 10275 0730-8831589
PR = L& ARG A RPN T R G X ERTL RS 5995 HAR K RHIR i M #M 7035 (fit | 0731-28102771
FEIREE 3T 5 R TEC-704%5)
N B b TR B AN T 23X R TR A 1 7 A KT BH Y6 B I LR 102 0735-2812007
T BB T B TR G RR X 2 Bk ] T P el AT X T B 666 5 T A 3721 | 0736-7319919
B
REEHETAA

FERFRRTEAMRIEAH

3 T I AR IX R VIR I 555 5 il X W Rl T X 4 5 PR 1105

021-20778818

LERFEAREEARREAR

A6 5T AT EAH X BARA T K45 10 S IR ZE E B O AJE 16 )2

010-85881188




() DIEP A RS

FOUNDER CIFCO FUTURES

HEEHN

AR AR IR T AT EORE, 5 1 I BT T e 45 S AR 1 L SE e PE A AR AT ORI, thASPRALE
P& HE RS KAEAEM AT . FATRIE WERZI . AL, HICHEM AL G5B AEIY
P22, Wl o AR BANE WA ST IR 1 52 5 0 ) IS AR AIAE A, 58 B i A HE AR AT 40 B R 5
HARREMEFETCR, T7 LRI GUE FR A F) AR AR IR AR 35 BRI S BBk, aE R E e
REAFAE IS 50 ML o AR TS RO 7 IR I BRI U e BT, R AS VR AT, AL AU AN ANAG DUE
B, EhlAAn, s B, Tk, SUEH A7 IET B a IR A A .



