m: EFHERRAT

HUATAI FUTURES CO., LTD.




| I emmi e B 1 1 £ 2R

Gy o =g N i N
K NAS:E572.10 MA1):E525 50 MAZ)D idnll * —
,} 1} Ecrzty

206 & v |
BT o

 — —n
—_—
——
—— - -_—

m

s

BlSl o N W
- | TINTIE ) 11;5!- = Mt
b o™

+
2

E4K

o 1. EPI RS
1745 % B

?




ity R ok G T L R

2017431

300 ~ . 2017428

-- 20175148

- 20165%F12H

e

- A

225 - 2017468

— 201747H

20178H

— 201749H
150 =+
75
0 -
75 4
-150
-225 A

'300 T T T T T T T T T T T T T T

T T T T T T T T T T T T T T T T 1
1 2 3 4 5 6 7 8 9 0 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

o 1. BETTKGER B AL
g2t AT R



) o #mm

-+ LHAFTHREESE M
300,000.00 -
400,000
!, — Wind#iR EEFRAET:BATRERE B
i 225,000.00 -
300,000 - H ?.
g
H 1
d P
W A gl 150,000.00 -
H 200,000 - H .ﬂ'{ T i &
M By W hon 1! *
o) by A e
Bop oW o ongoAn
! )
AV AT R A ';z' i 75,000.00
] H
100,000 - ',W v 1K i “,'"J"l
WA
' 8
! Wi 0.00

I T T T T O O O O O N O Y O B R N B
201220122013 20142015 2015 2016 2017 2018 20182019 2020 2021 2003-10-292013-05-282015-11-052018-04-232020-09-23




| I emmi 4511 85 i 1

6 7 - 70 70 - — REXESF (GH) RBEXERF (BH)
525 -
4.5 - - 525
— REBXESF (GH) RBXESF (AH#)
— LBIKESF LSNKES
— TR I B EE
— B LB
35 A
3 4 - 35
17.5 4
1.5 1 - 17.5
O T T T T T T T T T T T T T T T T T T T T T T T T T 1
2R 38 47 SH R




et

150.00

140.00

130.00

120.00

110.00

{77 1

- BN () — BEEREN (5E)
120 -
10 -
/\ 100 -
90 -
2019-02 2019-06 2019-10 2020-02 2020-06 2020-09 2021-01 2021-05

2019/01 2019/06 2019/10

b

| I B B B BN R R

2020/06 2020/10 2021/02 2021/06




| i emmi T

HUATAI FUTURES

2016-03 70.40 11.40
7 2016-04 69.37 14.95
2016-05  68.05 6.60

N ” 2016-06 6859  0.10
2 2016-07  72.15  8.74
. ) 2016-08 7432  11.77
\ﬂ | 2016-09  72.49  7.20

: J ML I 2016-10  73.67  7.10
O W . 2016-11  72.05  -1.10
2016-12  75.56  -3.30

2017-03  76.40  8.50
, 2017-04  72.40  5.50
2017-05  72.70  6.80

2017-06  76.80  12.00
. Mt————— | - 2017-07 7330  1.50

2007-08 2009-03 2010-10 2012-05 2013-12 2015-07 2017-02 2018-11 2020-10

2017-08 74.90 0.80




|

500,000.00

375,000.00

250,000.00

125,000.00

1k 3| 5

HUATAI FUTURES

0.00

— #Etn

2020-02 2020-05 2020-082020-11 2021-02 2021-05 2021-08

AR R

2015-12
2016-01
2016-02
2016-03
2016-04
2016-05
2016-06
2016-07
2016-08
2016-09
2016-10
2016-11
2016-12
2017-01
2017-02
2017-03
2017-04
2017-05
2017-06
2017-07
2017-08

O=

20,949.00

8,981.00
10,767.00
23,375.00
32,371.00
84,959.00
42,596.00
75,007.00
57,260.00
27,824.00
22,892.00
10,523.00
29,067.00
17.677.00
43,815.00
43,986.00
18,819.00
16,808.00
29,013.00
15,969.00
31,468.00

423,181.00 &30

323,870.00
328,604.00
458,068.00
341,677.00
319.,255.00
305,304.00
251,235.00
232,066.00
242,792.00
189,812.00
276,730.00
359.838.00
278,240.00
233,856.00
292,367.00
202,645.00
265,053.00
271,444.00
283,468.00
254,672.00

314,889.00
317,837.00
434,693.00
309.306.00
234,296.00
262,708.00
176,228.00
174,806.00
214,968.00
166,920.00
266,207.00
330,771.00
260,563.00
190,041.00
248,381.00
183,826.00
248,245.00
242,431.00
267,499.00
223,204.00



| T #Em B sRIE R

HUATAI FUTURES

100 -
0 - graEay
— Al = . .
— {EAFFFFIER 2015 - Egggg & 2016
85 -
72.5 -
70 A
65 -
55
575 -
40 T T T T T T T T T T T 1
1B 28 38 48 58 68 7A 8A 98 108 118 12AH

'5)% '6H'7)5_|'8H '9H'1O)E_|'HH'12H




|

80
70

60

50

EJEMA R

HUATAI FUTURES

"85 98 108 118 128

100

85

70

55

40

BRI

18 28 38 48 58 68 7B 88 98 108 1A 128



et

maEs W YRS Ty W AA
0 BE%E W BE

mTmE W BERE N
B =i

|

300 - BTEEE HERE BAORY HWRE IEIM ARAA BE OTIA ER%)A BE
2015/09 0.87 14.98 53.42 5.88 1.06 2.62 3.25 8.04 -8.45  90.12

2015/10 0.84 15.62 54.3 5.52 1.03 2.55 3.65 7.54 -5.7  91.05

2015/11 0.84 15.72 56 5.7 1.02 2.2 4.8 8.04 -0.78  94.36

2015/12 0.84 16.5 57 6 1.02 2.1 4.95 9.65 -4.09  99.33

225 A 2016/01 0.85 157 55 55 1 3.4 4.9 — 86.35
2016 (1-2) 1.41 22.2 66 11.3 1.29 4.1 7.3 -0.4 113.6

2016/03 0.82 17.24 47.7 7.1 1 2.4 42 12.29 3.4 92.75

2016/04 0.85 15 52 7 1 1.98 3.7 1187 3 9215

150 - 2016/05 0.84 16.3 52.5 7.2 1 1.88 3.47 10.74 2.1 92.65
2016/06 0.85 16.4 54 7.4 1.1 2.75 3.51 12.43 2.87 97.15

2016/07 0.84 15.75 51.78 5.78 1 1.82 3.3 9.95 3.78  90.22

2016/08 0.84 14.5 54.3 6.12 1 2.13 3.4 9.05 3.95 91.34

2016/09 0.87 15.36 55.1 6.6 1 2.51 4.3 9.26 4.46 95

75 J= = - e m - . === - - 2016/10 0.86 15.8 54.3 6.25 0.9 1.9 4.02 8.71 0.62  92.74
2016/11 1.18 18.03 54 6.53 0.9 2.31 4.96 8.96 2.66  96.87

2016/12 1.02 18.83 53 7.02 0.9 2.5 4.94 10.36 -0.76  98.57

2017/01 0.8 10.92 48 5.7 0.7 2.4 3.94 592 — 78.38

2017/02 0.82 1217 48 6.1 0.85 2 4.14 1.2 — 85.28

0 15 = = 2017/03 1.01 17.79 45 8.08 1.06 3.07 448 1416 215  94.65
2017/04 1.04 15.5 49.4 7.81 1.06 2.21 3.7 14.63 3.47 9535

2017/05 1.03 16 50.3 7.87 1.1 2.27 3.65 14.03 3.87  96.26

2017/06 1.1 16.96 52.62 7.69 1.2 2.28 3.77 14.38 2.93 100

2017/07 1.08 16.51 50.09 7.1 1.1 2.44 3.47  12.49 4.5 9428

-75 L UL L UL L U L L L R L L L L L 1 2017/08 0.92 14.59 51.64 7.52 1.14 1.87 3.57 14.26 4.56 95.51

2015/09 2016 (1-2) 2016/07 2016/12 2017/05

b




| I emm i 50 T B

HUATAI FUTURES

100 -+
180 100 R
BOERTHOR (7W)  — HOME% (5 PRI
75
93 A
147.5
I ;
115 25 85
\ 0
82.5
78 A
-25
50 II|III|"I" T III"|" m l|l I‘I|IIII|"|III l|" LL T m 1L} 1L} LL LRI 1 _50
Feb Jan Dec Nov Oct Sept Aug 2020-07 2021-05

2017-Q1 ' 2017-Q2 ' 2017-Q3 ' 2017-Q4




I 'ii' EJEMA R
. ‘ HUATAI FUTURES

300.00
FELLSEMN-LMEBLEEFHK
225.00
150.00 -

75.00 -

0.00 -

=75.00 i o i o T T T O Y Y N A T T

2017-01-052018-01-092019-01-092020-01-152021-01-20

b

5250

3500

1750

-1750

-3500

-5250

-7000

# O PR =8 Firsg N

— HO&ASI

1 101 201 301 401 501 601 701 801 20110011101120113011401150116011701




HUATAI FUTURES

| I Em ESM EFAIEER TR

-~ COMEX{REER I
-+ LMEfREEFF M
700,000
, 200,000 ;
A |
: {
|}
]
Db ]
] Il J
525000 - (. i
P 150,000 - i
I} e : 1 H
] I 1 I
\ H 1 I
\ ! ! I
4 \ H ' !
W 350000 ! ! ! '“J)‘\ A ik H
] A Y 1
\ 1Ry 100,000 - ’~
S T U S W 1 " e ,~
) ) H \ |||\:'J||| 1o ™M n I
I\ | I “w ol yute TR I
vy [ R AV A e
' ! b ' ! v 1) e
175000 - \ L/ ¥ pl (A 1y
v ‘
50,000 - Jv W i
r ] g
/ v, &
I \ L]
[ VW
0 | R
4 .
201420152015 20162017 20172018 2018 20192019 20202020 2021 N\
0

2012201220132014201520152016 2017 20182018 20192020 2021




I ) e mm s W07

HUATAI FUTURES

120,000.00 .
B px BEENE 90,000.00
90,000.00

40,000.00
30,000.00 | | ‘|
000 -4 E |

r . r rr T r T
2020 02 2020 05 2020-08 2020-11 2021-02 2021-05 2021-08

b

W X= W tEFIeS
"E W 28

67,500.00 -

45,000.00 -

22,500.00 I I| ‘
||n. Al

2020-02 2020-06 2020-10 2021-02 2021-06




I

400000
300000
200000

100000

1k 3| 5

HUATAI FUTURES

/5 W e

Bl W S8

S IMHERARF I

30000

22500

15000
| 7500
|

020-02

T T 1
2020-05

T T T
2020-08

T T T
2020-11

T T 1
2021-02

T T T T
2021-05

T T 1
2021-08

O ~
2020-02 2020-05 2020-08 2020-11

W RAF I

2021-02 2021-05 2021-08




|

EJEMA R

HUATAI FUTURES

#HC
Pt
il
KAt
HHEEI-
=
=Ry
AR 0
(e
NE
el

20177T1-8=
282, 382, 288

)

=87, 234
130, 246, T44
385,415,277

7,087, 209

6, -1, 293
=, 406, 280
103

X[E

2017 T7H
20,720,617

19,909,6:8
20,349,238

2,135,829

11
7,611,135

4,308,941
1,335,840

2017°T8H
03,283,794
283, 032
17,537, 442
23,00, 401
437, 807

. 967, 062
21,042

2 O



|ﬁ‘$@mma

HUATAI FUTURES

o MIRRFEABHRETE, BERHEHOH BN

o EMBHEHENBEERTRUBEMBEIX, ZEILLERRARIEL
R, EFALOIRIBER, BENHRELTIE ME,

o BEMERPERE, XEIEENS

D f)ifhdhs o



1 Y YRy = TS LI
| [} emms B /)

LS irrenm g i) B L H
[ MA35:3260.5) 1MAIC:ZI01 50 MALIC:20355.22 MAZDZT1Z4.07 114250

o 1. ABREEH L 5K

B R BRI




vibg F BT SIREFH IR

HUATAI FUTURES

— 2011 — 2012 2013 — 2014 2015  — 2016  — 2017 W LZSG:EKE 8 HRE
1300 - 1300 -
175 - 975
VX
1050 - 650 -
925 325 -

0
7B 88 98 108 ME 128 18 2013-02 2014-01 2014-12 2015-11 2016-10 2017-09 2018-08 2019-07 2020-06 2021-05



| i emm ChEl S R T BT

HUATAI FUTURES

[ %%&ELF:S]AE\%E (J5 ) — [k (%) = 2013 - 2014 — 2015 — 2016 2017
60 - - 23 60 =
15
45
8
0
30 o
-8
-15
15 A
-23
-30 0 T T T T T T T 1

T T T T
019-02 2019-07 2019-12 2020-05 2020-10 2021-03 1A 27 38 41 5H 6H 7H 8H 9H 104 11H 12H



] 3 mm

5000

4500
(o]8)

3500
2015__. 2016-01 2016-07 2017-01 2017-05 2017-09

200
150
100

50

2015-07 2016-01 2016-07 2017-01 2017-07




et

-— S 24
00% FEARKRA I T2

80%

70%

60%

6 Jan/17 Jan/18 Jan/19 Jan/20 Jan/21

RIREET =

90%

80%

70%

60%

50%

A1

2017 = 2016 = 2015 — 2014

1A

20 38 43 SA 68 7A 8H 98 100 UH 12



E|AA LT

HUATAI FUTURES

|

B R

— HER

60 -

06 2019-01 2019-08 2020-03 2020-09 2021-04

30

23

-15

60

45

30

- 2013

= 2014 = 2015 = 2016 2017

2A

33 44 SH 5H 64 7H  8A 94 10 117 121



| T EEm # & ORI TFT

— FHILE — BREBHOLE — RS — RSEEEEDHGR W ORMERRED
89— ERmpEALE
100000 -
8.275
75000
50000
7.65
25000
0
-25000

2016-02 2016-09 2017-04 2017-11 2018-06 2019-01 2019-08 2020-03 2020-10 2021-05

ghihd




| i emmi TS SR

HUATAI FUTURES

moREE o m)AR m RKE om R

2020/5 2020/9 2021/1 2021/5 2021/8

1600000

1200000

800000

400000

0

m SHFEE AT M LMEREET

2014/4 2015/1 2015/9 2016/6 2017/22017/112018/7 2019/3 2019/11 2020/8 2021/4



| i emmi THERIEHIEE

HUATAI FUTURES

100% — ERLUFAIE — SGE4e0UHATR — SEECVHFIX
c W RER AR
90.00%

80%
80.00%

60%
¢ s ' 70.00% .\ ~

40%

60.00%

c/16 Jun/17Dec/17 Jun/18Dec/18 Jun/19 Dec/19 Jun/20 Dec/20 Jun/21
50.00%
1A 2B 3B 4B ©5R 6B 6R 7H B8R 9R 108 1A 127



Iﬁﬁﬁﬁﬂ]ﬁ

HUATAI FUTURES

o FEIRFFHAGEZE] B IS, B ESI2EEX
o RIMEI RN ARARBRE K, BERRZ MR FER

o WEZEREURARI

o FMBIRAFEIS

D f)ifhdhs o



et

9 15!

[TMHEE XGPS SRILT HRES. 11, 122
M 400-628-0888  hitp://www.htgwf.com/




