L anzens

SDIC ESSENCE FUTURES

BT R 20215F10H12 1

PTA A Kk e A SBHIIF
L —B¢ * ¥ % F3011557 Z0011355
53 4F * ¥ %

010-58747784

gtaxinstitute@essence. com. cn

PTA: T ATPTAZ & Lk APTAR B 554 S #vh A 5%, 1B AR, 7T, #2504 L
BRKERENETLS, PIMERKRENR, 5T £ RAPTAT HEH LA T, ¥£4KE, 1004
¥, BRI EAEMA S, EEEREASZHANE, REMNEFRBFI AP REA T,

MEG: C —FF#A o E & e, fBRIBA TIRIZ, MAAA R, BERMA& LK ZBEH R A
HH), WO Rk, wHC B4R, HHBRART BRI, PREAFE ZRREIRAEL
R

$aLf: RERAT, FE AFIKIZEST, ARWERIE, A0 skmsk, AIEFGEL. THEg
Wihe, W FHEE, HAERFAE *ﬁﬂ}JERJL)?HﬁUJJ

1: ¥ 4R
& B GREEhG  UIBH KRR 17208 k3
PTAE A 5444 -148 -2. 65% 3. 77% 10. 34%
CZBEE 7 6873 -17 -0. 25% 11.56% 33.20%
sa4 % 7 8234 -2 -0. 02% 10. 23% 16.56%
43 4 F i #)719 1277 130 11. 36% 38. 69% 14. 33%
FHEXF: wind
#2: PTAALTY B4R
¥ o Fk¥ehy  IHH EKH#ME 20 H 7K 205
% @& :CFRH A& 773 8 1.08% 6. 80% 13. 50%
PX CFR¥ E & & 954 22 2. 36% 7.55% 5. 65%
PTAR 5430 -115 -2.07% 7.85% 15. 29%
PTAYR & 770 10 1.32% 6. 94% 8. 45Y%
PTAZL ST A= T £ 901 137 17.88% 27. 65% 94, 09%

FEEF R wind

ARERHETEREGFHATA MRS 1 AT A RITRE, HEGFEALRL



£3: ©”_EBAW

ESE % BRI  A5A KM 208 KB
L5 :CFRA AL & 1151 0 0. 00% 1.32% 5. 50%
WEE L 4 4250 100 2. 41% 22.13% 44.07%
MEG A #& 6940 60 0.87% 14. 33% 29.72%
MEG 4 & 892 10 1.13% 14.07% 28. 35%
FAEFER: wind
®4: KB AR
ESR IR FksEhd  LS5HR KRR UL20H RS
b O =y 8283 100 1.22% 12. 34% 19.82%
P w5 s U 277 177 177.10% 1942.91% 218. 25%
A POY 8700 150 1.75% 13.28% 18. 85%
HADTY 10350 150 1.47% 11.89% 18. 62%
4 ¢5FDY150D 8850 100 1.14% 10. 62% 16.07%
B K 8000 0 0. 00% 10. 34% 20. 30%
BB K 7300 50 0. 69% 8. 96% 17. 27%

FFEFRNE: wind

El1: TA0S-01 A %

E2: MEG 05-01 H %

—@- TAB05-801 /| £ —@— TA905-901 7 %

200 - —&- TA205-201

5-16 7-13 9-13

. —@- TA005-001 A 2 —@— TA105-1014 £

11-14

1-1¢

—&- 2020%-2021% —@— 20195-2020F

7/ ok
400

200

0

-200 4

-400

-600

-800 . T .

68 78 88 98 108 118 128 18

FAEFR: wind

B ERAETERECEHARARAS

FAEF K wind, wind

FAEAZIRE, BEFEALL



E3: PTAZA A%

E4: MEGE /AL %

—@- 2021 % —@- 20205 —-@— 2019%
Py —@- 2018 —@— 2017+

2,000 -

1,500
1,000
500 1

O_ Ko

_500 T T T T T 1
18 3R 5H 7H 9H 1B

—&- 2021 —@- 2020 —@— 20195
T/ _._ 2018+

1,200

900

-300

_600 T T T T T 1
18 3R 5H 7H 9H 1B

FEAEFEE: wind

FEAEFEE: wind

E6: PTAM Tk A foim T %

5: 4a¢% F3
B A —@— LIS AR EL A AR = P BPTAA £ (£)
. —@— COFE| i ab A5 4c: ik obda st (£) —
Sl T /ot 6,000 - 1,000
9'00,0 @ EHE A 2 E (%) 400
5,500 200
8,500 200 800
8,000 . 5,000 700
7,500 4,500 600
L 200
7,000 4,000 - 500
| 400
6,500 400
3,500
300
6,000 - -600
3,000 200
5,500 L -800 2021-2-4 2021-4-7 2021-6-8 2021-8-92021-10-10
2020-12-24 2021-3-29 2021-7-2  2021-10-5
HAEFR: wind
HAEFER: wind
E7: RFE L Z% % FMEGH] E8: Eag& FmAlud (15F)
@ TEHIMEGH]TE (£) @ R Al —@— POYHIA —@— FDYAId
7 Sk —— HEEIMEGE ®m A (£) £ 7/ 7_:./“_._ DTYH|3] —@— RFFHLA 4134
—@— i — HhALMEG ] (%)
1,000 I '

-200
2021-2-4 2021-4-7 2021-6-8 2021-8-92021-10-10

2020-12-24

2021-3-29 2021-7-2 2021-10

HIEFE: wind

AR ERBETEREEHTARAG

#HAEFE: wind

AT AHBFRIE, BHRFIHLL



E10: PTAR SN M £

E11: MEGA SM A H £

—@- 2021 —@- 2020% —@— 20195
- @ 2018F -@-2017%

T/
600

-@- 20215 —@- 20204 —@- 2019
% —@- 2018% —@— 2017+

-400 1

-600 |
18 38 58 78 98 1B

HAERR: wind

B12: PXJAE R 47

HAERK: wind

M13: PTAH AJF L%

—@- 2021F @ 20205+ —@— 20194
% -@- 2018F —@- 2017

100
90
80
70

60

50 : , | .
1A 38 58 78 98

118

—@- 2021% —@ 2020 —@- 2019

100

c0 I ! f I T 1
B 38 58 78 98 118

HIEXE: £

B14: HHCO—_EHEFITE

HERK: £

B15: LB R AEFILE

—@- 2021F @ 2020F @ 20195
.
80

70+
60 1
50
40 1

304

20 . | | |
1A 38 5A 78 98

118

-@- 20214 -@- 2020 —@- 20195
o —@— 2018

80 rjw
|

40 . , , . . |
18 3 5B 7B 9B 18

HAERK: 2

HEFEK: 2

§ AT A RFARAE, $EFEAEL



E16: 484 [ 47

B17: PR K2R FLE

—@- 2021F @ 20205 —@— 20195

@ 202145 @ 20204 —@-— 20195
—@- 2018 —@— 2017

% %
100 90 -
90
80
80
70
70
60 60
50 I T I 1 50 I I T T T 1
1H 38 5H 78 9B 118 1A 38 58 78 98 118
HERXF: £6) HBEXR: £
E18: ¥4l — & o E 45/ T L E19: F EPTAJE B4t & B4 BRI T 4L
@ PHlCEEoEARTIE) —@ PTALA B IR B AL ()
b, O LA BB EL (L) ot ok, @ FEPTAR EAte B4 (£) ot
1,400 -90 4,500 -150
- 60 - 100
1,200 4,200
[0 3,900 50
1,000 Lo Lo
3,600
800 B '30 B '50
| o 3,300 L 160
600
L 90 3,000 - -150
400 -120 2,700 -200
2020-12-24 2021-3-29 2021-7-2  2021-10-5 2020-12-24 2021-3-29  2021-7-2  2021-10-5

HIERK: F6

HIERK: Z6

E20: *_EiiMets E21: PTAG #
-@— 20205-2021%F —@- 2019%-2020% —@- 20205-2021% —@- 2019520204
% % —@- 20185-2019F —@— 201752018+
18,000 400,000 —@ 2016F-2017F
15,000 -
300,000
12,000 -
9,000 200,000
6,000
100,000 -
3,000 -
0 = 0 = T T T

45 68 8H 108 12H

2H

9H 118 1H 38 5H 7H 9H

FEAEFEE: wind

AHRERAETEREZHTARAS]

FEAEFEE: wind

FAEABZTARIE, HFFEAHL



F22: ST ERE

M23: P alkas ARG

@ it e

£13
12,000
10,000
8,000+
6,000
4,000+

2,000

0

2021-2-4  2021-4-7  2021-6-8

2021-8-9 2021-1C

-@- 2021F @ 2020 —@- 2019
£ -@- 2018F —@— 20174

30

18 38 58 78 95 118

HAEFE: wind

B24: 53 JE B RS

HEFE: Fo

M25: 6050 K 28 KA G

—@- 202145 —@- 2020 —@- 20195
% -@- 2018% —@— 2017

45+
40
35
30
25

20+

15 . . . .

1H 38 58 78 98

-@- 202145 @ 20204 @ 20194
£ —@- 2018 —@- 20174

40
354
30+
25+
204
15
10+

5 : . : . . |
18 38 = 78 98 18

HIEFER: FH

H A B 3% & AL
[PTA#L. 77 3% ]

HBEFRF: Z€f

FEPTALGE T A B A E — A, Bk Y, RZHAE. 10 TRAAIIS K, BEEOIEKSES, HFEMER
i) ££5470-5580; 11/ ik 20105 K20, £ 4 £0105K30. FH10 A K AOTME KBS U A . 4 /EPTAIL G

[ & A5 7 35 ]

A X B GRS IR, F41.4D £iA8150-8300 L/ vk i )T ALK . AR B L AARM LI, F A

1.4D 734532 38.8100-8250 7T /7., L7 . AT Sk LR, £ #1.4D % 7A8200-83007% vk % 5],

AL AR TEZREEHFEARAS

FETAEAFRITRAE, HL0FEH L



[MEGH. %% 7 3% ]

FAMEGA R T UFHADE, THEEHT, AWK ZE A0S L KA45-60 /o[ U H 6755-6950 L/ #k i 3 .
A TR A ZEE01 LA KI15-250 /oL, TiK6735-6745 /7L, FTHMEGA T O EH AR, THH
Ak, LA £ AE45-550/eh T, JL¥6880-6965 /R K. 11 A TR A £ £20-25T /oL /1T, ik
6890-6900L/ok., 4 JL¥ 6860-6940 7./ o4 5% 2 o

[ B A% 4)

LR TR, ETA3EAML T 450 AGREMERYE, T E43%.

[PTA %]

TR —BT0H L FHRISA TS, TEFHFZ.

A —1507 PTAE £9. 140 ALfE AfE %, % —2507 PTAE FISH AL £, #it—/8, HRE10AFER,
10.128 TR R F,

184 HI10 A 8H #iTPTA-5 2507 o2k = 4 S5 B Ao f%: F X110 A T 4) #47PTA-3 2207 vk 4 /= & 55 & b %, THE
RAT: 249 19B&AEE, 9.24F .

1 d— 52507 PTAE B9 19E M #5247, B AT ARSI, HUtBENA ML, HAZ108 KL
L H—52207 APTAE B9 A5 H A& 15 54005, 270 A2 BRI F £,

e —£4507 o K B 9. 30 B A FE R 20% M1, %3 E AT MR 0 T

BHH—E1007 APTAE F10.9F 2 F, it =&, HEEBHRIEE,

R —FTAREF LU —F1507 APTAE B X BUT = £ K10. 90 R ZHF £, EREFHFR.

AR —F607LPTAEFE10.9F B, FAHEAE X%, ZEE9 2MiLI1F4£,

FAb—22257 o EF10. 128 F R, 5 —E3757 2 EFH%10.138 2, %L F10.80 TIME%E,
[MEGH % ]

L 09 — 2207 vh/ 49 5 n UHIMEGEE B A SRR B A H A5+ T B it Xl 58 Rk —B57 ob/ 5 3% & #41 X T5. 81%
Effs, #Ab— 5207 ob/F 0 SR AFIMEGE £ F6A THRATARET £ 54, EBHZ.

LU —BAT ok /S MEGE E14H 15 £,

L — 307 o/ AMEGHT E Bt R TF10A ik =, BEFEAFLFHAK,

L7 —E507 b/ A9MEGHE E A RE AL F I EK B AT AT

9.22iL 7 — 2347 ok /S OMEGE F 5 W ix $va s A Z7TRMLEFT, B ATHRIDEHB8A.

LA B LS5 b/ FMEGRE £7. 24115 £ 4015, BARE R, MH9.58T6H &5, RARAF.

BB —£1077 ok/F- 6 & i UHIMEGHE B i X9, 437 B Hc it X5 £, %12/ A .

b —£87 ob/ - MEGH £8. 1014 %, 10.8F B, #it T /4 &4t

10. 84 K =2 41237 o/ FOIMEGE E L P AACEF TR, #e &by, HEFRATTFA L #HIT
it X%

AL B TEEEEARARAS] 7 EAEARITRE, HEFEHEL



% EH—£837 =L/ FHIMEGK £8. 1010 A1F £, 8A FHRES, 188 A &7, #XI10A48 4452/ A I
i, HREWHF—FK: £HH 2367 L/FHUMEGE H10A LAEREZTE F.

£ B —2707 »L/F ¢MEGE &+ X T10 A 47 £ 4145, Ft4&S e KREZAMRLE, 10A98 &+ X7 £,

I EH—2207 ok/F 85 ARIMEGAT R B8 A Loy Bk, 8A RS E, BATH LT Bt X,

I HR—EA4077 »h/FHMEGR £ X T10A T a) 15 £ 4815, Ft4a5 0t KASOR M.

LG —E307ok/FERAMC B REARIAGELE AR, 9.515%, 100 LZR2TR,

#AL— 26077 b/ F 9 C —BF R H8. 1514 it ESM A LEAT, 8. 208 AT Gk £, 27H A1/6 B K & B A21F
£, 8300 TR F, 91T 20AHZR, AFIRMIL,

# 5% — 2407 ok/F 895 A UHINEGH R B A AR TR F, Ft dhiAtetiE A9 A Ko

LAR—E207 R/ FHSMARC B EABA26 215 54015, Tt KR20R A%, T EiHER,

i i — 24077 k/FMEGE £ L EF OB A R BT AMMB R &4 1E, Bl T 2R IAAFAAT, MEGK & i
FARST Z9, AR TR, B, ZRELGHRAEZN AW, 25 KA30-35K.

WA — 27077 oh/F HIMEGAT R B R T R T9H RAKE 4T, H#REAE10A P87,

% B —&1107 b/ F HMEGHT 3 B Rt X 5 F R >, A EHFF4.

B 1 —£1807 b/ F 69MEG K F 5% i 113517,

o — B 42 FlIL 694077 v/ IMEGE B 4 A7 Mm@ & & A 4155t X1 .

Hiz — 5807 »k/FAIMEGHT £ E it X110 A M £, R,
NEE—E21274L/FHERAFCEFEREAXNOAWIFELE—AH, KFR9.291F %, #HRI24A.
NEE—R40G L/ FERARCEFEREIA220&E1FE, 104 LT R, 10.88H 5%, 104128 A FRA
E8nitin L.

kG — 2307 b/ FHERAFCBREARTRIAFTTOES, BMHLZRETALER X,

I —2307 o/ Fo) 5 M AHIMEGE 9 A 268 MRV B EFalsrF, EREAFZ,

KE—F9077 o/ FOC B R ERFTOA RLIFFRERBFLL: B —F907k/Fo9E > E R BRT G5
A E . it OB =2 MR AT-87 7, KIFMATFHEAE,

T — 2207 b/ F A AFIMEGRK Bt R T B R EMF £ 45—/ A A4, R,

10. M1 & X —F157 L BIMEGK & . 2IRA1 E B3 A, iRt P,

AL B TEEEEATARAS] 8 ATTAEARITRE, BEFEAEL



[ Z2%3519]

*Wk —MEREAM S/ 2, FIEAYA LK/ THRGIRS), 124 & TIRAMEME R

* k% BAMEREFS/Z, TRFBE A AR LK/ THAY, LTRELAE T RE
Kok ok ZHERER AN L/ 2AEY, AL MEEMAE SRR TA

A EZRREMAALYE LR, ZFEZEREMALGFNETHR, aEREXEHNS/ZAYL
A —ArAax gAY, A YA A TRERKE, UREA

EBRZEMRARANRLTEIELANELRZHNTEENMA, CEEMTRTE DL
%A

ABRENEEREEMEARLE (UATFTEAR “RN37) 9RMEIMAAZPF (UTH
ARCEP”) R, ANITRABEBMRAKINARERAEAEP . iR AFERRZEH
WEPF, & AR FMR %,

AREREATANGNATENTAFZL, 2LNS) TRIEZFE LG EALR T K
e RMEMBEHTH. ELRBEMNARELEPELAETZA. KREMBGTH. ELRAMH
wﬁﬁ%$ﬂj%ﬁ$$miéﬂﬁﬂﬁ AIREPT45 0930 X R A A9 48 . MA T R & K
Ao ATBIEH, RASTRAELERREMETH., TLAEMNR— &%&aozfxaux
MEAEMBATARNE—BZ. AEMFERLT, KIBETFOE L8R TEEGE LR HR
AT A Z T E RN EEMERLT, A2 ST AR LR RKIRE T 694 R E 5 80
AT AR R AT T 4E

$&iT&WwﬁEWA%ﬁﬂiiﬁ%& AN ) A3 H AR 6y B R Sk, A
P Ae 2 ﬁ&i&ﬁgmﬁﬂﬁtﬁﬁ&%ﬂﬁﬁﬁmﬁf%FﬁHﬁﬁ b IE W 5k
%mgmﬁ&$mi%&ﬁﬁh,zfmaﬁ%ﬁw 03k e [ 5k 69 5 B AR,

ABREGBRAB RN A KNI EARERG—RA,. REFAPBET, TUK
ME PR MBAMRI B RNE . RERXNSBTLEP BTN, RBEGETIHHH T A
fEAT 7 REEAEATH X HEN ., SFHEREH S, ABFATRALEMAEA, RAEMTFRA
O 3] R AR Y HAk 77 X A8 H o

AL B TEEEEARARAS] 9 AT A RIRAE, #$EFEH L4



