L E

GUANGZHOU FUTURES

¥

B I S H AR
2021 4% 12 A 19 8 Z#H

BH B FFA:

FRALE IAE
R A6 A% v2) 34 5

I EE T A
B F w5 020-22139813

i E
BAEZMNEBRE, NFFHARETOTH: — W54
WMRKEHK, BRES AR D, EFRERERE, B RS KL
MEHMA—RRARZN,; —ZABFFeaENRK, FE24F; =
AR AFRFREA, Fad N BURBTI S

EBHEEmEARNEE: ATENERNGHFEALRE, BRABRX—
HFHBRRARK, —&, BATHBRZEE “UAKN L, HLR
HEAZFBGEHOTITRES, EKIFKRA, SHALZEER
BN Bz AT AT TR AT EALRT, B, EFEEmE
W, ART S A B R. =&, ARFSRRERT, ARTH%
HRRFF, AFINFEEAR AR AR AR S, B A LIRAH
B EERLT, AT G, WERX—#FEELEMNAT
B, WM L4 ERKMm & A, F—R&ERE, FERET
TR KR, Y KARE, B ARG EFEARB TR
&R EmRiee, A2 X IEE R

BAAAE, BRPNSF, EAREKRBFFERKGHFELT, »
FIHEAARKIE, A BA R I RA, FIR3005 FHE500E A oL E
BlaE—E XIERE, MO IMHG R,

ZHERE, MF—FZFABCRAI. BRAXREXE., ARIINRL
. BFHBEETHOR T, REBEANHE. —FFME LGER
BEMBFHBENE, REATLERE—2OAEATHES. H42
FRARKBA KR E, AaERFEEA, IBHEARE L HFL,
PR30 B Eh. THFFTRATMES, B TR KBERNE,
TFFRF @ BOR A A Isk ., A EBRE T N m & B, SFAR
THHEE— R, ELEMETRE RGO IIET, RAEKN T,
#E500 3% A8 3 & K .

i 35 34+ [2012] 1497 5

DATIF A A
A58 Ak F A% . F03086901
P F B0 4% 20016570

¥R 4 : hu.an@gzf2010.com.cn
BAAGE

AT AL P A% . F03088273

¥R 4 : chen.lei5@gzf2010.com.cn

AKX B &

—— /I ——IF/IH —— 16/IH(%4)

16 -
15 24

22
14 -

20
13

18
12

16
11 1.4
10 12

2020-12 2021-02 2021-04 2021-06 2021-08 2021-10 2021-12

2021.12.12 (/"] 27 B~ & AT IR 4 % - F e
LBF AL & 7720211212 )

2021.12.10 (/M2 5= & AR - F - F A
ZX LI C RS FEH AT ? -
20211210/

2021.12.08 (/] A 7t - &+ #A R 4~ % 4-2021
F12 f[FER G4 K 7F-20211208 )
2021.12.07 (/M H 5~ ¥ AR 4K #5-12 A
75 H K DI T EE R TR 7 -
20211207 )

2021.12.05 (/"M 2 55~ — B JE - JE 75 £ 1A
HI M, BEHFEEL -20211205)
2021.11.30 (/2 55 2 77 HEIE- BE A5 % 1
HFEKFIR, HFI71505 T 4202111 )

ARG FIHAARBERT, FRAZFLHEELZEILTZ Yo




e [

GUANGZHOU FUTURES

B 5P S AR AR

B X

o BT B oo
T B IR B IR D M oottt

(—) BEKBORNE, FARIFHFoH”

(=) B ERIFEIBERILBELI oo
T BB T e

() A B et

(Z) AT BEEZE F o

(Z) BAIED oo
EG e AT et
T B B oot
R PSS B 0 ettt ettt aes
T B L B T e

JMIAR A A RN G REE ] KRBT H: BT ARG AT EER



L

GUANGZHOU FUTURES

4

N ’f‘j"]ﬁ-@}éﬁ

2021-F B 5 T A E AL, VAP D3R X & 89 P IES00 K kg S K &
A& H £ 6978300, EiE50. AFATA “F K7 ABAHHBST Z AR
W%, AVEMAEMENL, KEFTARRAE., MEBNL5H0 LR,
TR e #) 0 BART 4T, BURSHA A 69 3R, &%é&i&%*lﬁﬁ
AR EFRFTEFR, PIOEFTHEZ B, #8, & FPPI-CPIF 7
IR, VABER . A E A B 695R F HAMR B AL, ﬁv‘%ﬂ#&%‘&t&%@u
TR R T 0PN FMMME, BhIEFIES004m 3% _EAT.

Akl BREBFAEA

AR | EskhE 0 | BHARHR (Lr) | BHBRFE®
A5 # 3,632.36 4.59% 4,689.89 0.87
AL R A 14,867.55 2.74% 5,897.28 1.64
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NEEHE | REg | LiEL£H | FFE300 | EiE50 | PAE500 | AldkAadg
A3A A | -5lis% 6% | -5l6%
F2AA 0.00% 1.14% 2.16%
1A 0, - 0, 0,
s012/6110 |1 | (8% 2% 0%
BEAA A -6.13% 5. -7.29%
J6 24 A b -B.
}:53/]\;] 0 -7 3 \
A3 A 6.57% 12% 10% |
24 A 3.13% 74% %
FTAA 0 0 0 0
»016/8/10 |1 .80% .25% 67% 0.09%
E1NA ».99% 7.30% 73% 7.442%
24 A 0.97% 1/56% 51% 2.05%
E3AA .05% 54% 50% 46%
w3 A [ J-7.00% [-637% |J-650% | ¥-752% | -6.51%
F2ANA -2.45% 5.44% 5.58% 4.96% -1.22%
1A - 0, 0, 0, 0, 0,
2019/1/10 |14 1.91% 2.76% 2.09% 12.91% 1.59%
B4R 69% 61% 39% 12.83% 4.54%
B2 A 9.40% 1.39% 16.16% 743% | 187.24%
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L (201312-201410) | (201410-201512) | (201512-201601) | (201601-201602) | (201602-201603) | (201603-201606)
Lirgzd 10.46% 50.86% -15.98% -4.82% 3.22% -2.31%
7 %300 | 3.99% 53.20% -14.18% -5.26% | 387% -1.94%
EiE50 0.61% 49.73% -11.62% -5.60% 6.56% -1.82%
¥ 4£500 30.20% 54.58% | -19.69% -3.87% -0.13% 0.25%
A A A | 21.82% 5.33% -20.95% -2.21% -0.60% -252%
v k& | 110% 1.74% -13.49% 1 -5.73% 4.30% -2.06%
P70 7.02% 39% -20.55% -3.32% -0.60% 2.99%
IC/IE 125.19% 0.89% 0 641% 1.46% I -386% 2.24%
ARSI RH | 4.99% 3.07% 1 -846% 2.48% | 7.24% 0.41%
#£500 | 9.48% 3.01% -7.86% 1.94% | 681% 1.06%
Wik 11.77% | 9.96% -1051% 0.24% | 681% 0.10%
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£ 0:EAMER10F (bp) 055 10 18 e B 13 26 W |
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BB FEBREMNITEMN. KL £ EATE T/
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PR AT AR A2 ARG, PIR300%& LIE50ME E K- Tk, PiE
5001548 K -FF T T 45

1) HEBI2A 170 B A, 4 T 455 AEEK-F, FIES004
F 5 X AEEA&AE AR, ®FF300. LIiES0954 T 5 £ AR HiE. AR
#%, PIES500PE (TTM) #2024, & T £ & % 4% #556%%; PB
(LF) 4198, 4T/ %8 512 5420.66%.

A&13: BRAuHE

PE VP& ox PB VB & Rx
71 AA 19.96 67.82% 2.02 67.57%
HIEFE 13.85 55.47% 1.54 52.63%
P %300 14.05 79.30% 1.7 82.63%
F4E500 20.24 5.56% 1.98 20.66%
+4E50 11.42 80.25% 1.45 77.33%
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T, $iE500483 7 3004 _LIES0RR Rl £ 943 B R, HELH.
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