NE MR

GUANGZHOU FUTURES 2022 7 7

_ 2012 1497

F3084112
20016329
wang.jingjie@gzf2010.com.cn

F03088273
chen.lei5@gzf2010.com.cn

2022.07.03 = = =




NE e

GUANGZHOU FUTURES

3 4,207
2
2,707
7
2,207
1,707
-2 2020-01 1,207
2014-01 2017-01 2018-01 2019-01 2021-01 2022-01
2015-01
Wind
3 IC
+1std -1std
% +2std -2std 500
3.8 - 12,000
3.4 L 11,000
30 - - 10,000
26 - 9,000
- 8,000
22 -
- 7,000
18 1 - 6,000
14 1 - 5,000
1.0 A L 4,000
0.6 3,000

2014-01 2015-01 2016-01 2017-01 2018-01 2019-01 2020-01 2021-01 2022-01

Wind




£ I

GUANGZHOU FUTURES

4 - -
()
IF2207 4416.60 0.56 71,964 -16,409 | 83,234 | -6,547
IE IF2208 4395.80 0.53 4,016 -344 7,508 746
IF2209 4385.40 0.50 22,467 -5,460 81,855 | -2,087
IF2212 4359.80 0.51 3,917 -1,718 26,321 -534
102,364 -23,931 | 198,918 | -8,422
1H2207 2967.80 -0.11 33,027 -9,239 50,541 | -3,105
IH 1H2208 2963.00 -0.09 2,124 -741 3,788 -66
1H2209 2961.60 -0.06 12,134 -4,642 35,566 -433
IH2212 2964.60 0.03 4463 487 | 13122 | 220
51,748 -15,109 | 103,017 | -3,384
1C2207 6421.60 0.72 69,132 -8,226 | 104,171 | -4,944
Ic 1C2208 6380.00 0.73 7573 884 19412 | 2411
1C2209 6345.60 0.79 26,301 -5,134 | 131,400 | -1,325
1C2212 6245.20 0.74 8,136 -2,795 82,586 -40
111,142 -15,271 | 337,569 | -3,898
Wind
5
IF2207 2022-07-15 9 24 27
I IF2208 2022-08-19 44 45 48
IF2209 2022-09-16 72 53 58
IF2212 2022-12-16 163 77 84
IH2207 2022-07-15 9 22 21
IH IH2208 2022-08-19 44 26 26
IH2209 2022-09-16 72 29 28
IH2212 2022-12-16 163 26 25
IC2207 2022-07-15 9 17 31
Ic IC2208 2022-08-19 44 61 73
IC2209 2022-09-16 72 95 107
IC2212 2022-12-16 163 193 208
Wind
6
5 10 20 5 10 20
IF -22,576 -17,358 -14,997 447 326 973
IH -17,814 -21,638 -16,562 -306 -329 62
IC -5,322 2,947 -2,001 1,150 965 353
-45,712 -36,049 -33,560 1,291 962 1,388
Wind
7
300 12.86 46.90% 17.45 10.09
300 1.53 45.70% 1.92 1.24
50 10.67 49.80% 15.04 8.38
50 1.37 74.70% 1.63 1.02
500 21.04 25.50% 34.74 15.58
500 1.81 24.20% 2.83 1.44
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0225 0225
0338 8338
0196
021- 68905325 0571-89809624 0512-69883586 021-50568018
69 1 12 111 899
15 03 2 1301 58 1201- 1202
A 07 07
0757-88772666 0755-83533302 0757-88772888 0769-22900598
28 28 2
2 2302 A T04A 705 2 2301 1501B
020-28180338 0763-3808515 0758-2270761 020-61887585
136,138 17 0225 2 04 36 171
17 03 A 05 06 04A 8 803B
010-63360528 027-59219121 0531-85181099 0371-86533821
24 1 -5 32 193 A 14 150 80
101 12 1211 1401-9 703 705 1 2 23 2301
0532-88697833 028-83279757 020-22836158 020-22836155
6 4 12 6 802 1 1
8 801 6
020-22836182 020-22836185 021-50390265
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