I RS A R 0% — WK A B0 AT BRI R 2021 SRR

IR ER R RS R =BT R

BEEETREEAN: TRERERAR

REERFRIFEEAN: ARRITRAERAR M7

WAHI: 2021401 H01 H E20214E12H31H

o1l ks i



7RI WAE 4 K i — ISR A B r - B R 2021 SRR

1. BE-EESHRIE SR
1.1 PeREAER
HiH 2B 75N SN\
7= h 4 IR B A R — 1&%@*’%@@
77 i SNE229 N & f{.
P PRI B B e ﬁ“
P RAEATA ?Eﬁ%ﬁmﬁ{;}ﬁﬂﬁf\?r“wf A /'

P it LR

PRAEH R ERAR. T RITRERAT ., LlREK
HEMEARAR (H20204E12H 07 HHH)

BHBUE ()

eIz e i i FHEE ., HBEUEE
P2 it H 39 2020-11-03
P i 33 H 2030-11-04

Tﬁ—-&lﬂ IR i L (1)

295, 732, 452. 03

BB H 5

AT RIFE RN AR MR R A, 7
TR BB B RIATR T, J1oRIRGHIR € e %
[CIE

ATHRIRER ) S - BO B SRR . ELCTASRER . KRR M
P SR HE K 7 i 2R AT F L S mE . RS 5 SR 4%
FERERE, SRR ARG E . R R s .
FHEAG L R

P e B K
AT RIE B AEXT o [ 2 M G i i & i B BE #
TREIER L, BN EMEHFIET. TRk
75 WEE T BUKE BOIEZ7 11 8 35 (0 TR P9 9T, 33047 AR &
% 7 G AR AR T 7 G L, SRR 24 AR I B AT
TR T HEVE
2. HALCTANEES
K F [ B pR A B E AT H )i 4GB BE S, B BEE A
TR T3 iR A P 2R K H a3 il oA 2%
e il P2 B AR e i A UG B B B ML 22, [ )
FH 28 g0 XU 1) 22 48, DATE KU vl 32 O 2 b Szan
e 2 o
3y RSEN b A M DR BN S

W2u s W




IRIABRE S K i — WA 5™ AT BRI R 2021 4ESEREIR

HTF R L EE ST R R B SS, SRR
T R AT S MR BN R A T Bl P R B BT
KERT dn M I Z2 30 X T O A K S s OB £ 2 e
B R ERR, XA — 52 RS (0 b SR IR B 1k 55
N EN AT, FROEWEAE S P2

A AT AL SO

BUEMERE 7 (=R 2258 5IRE)HE T (AR
L. FF A 550055 K7 I ECH it 2 23 #it
B BT PSR

5. MRS

MR T2 AT T RAE S5 & 12 AU T Bt A7 250 st bl
25, IR 2R Fe RS AR SR
H 0 2= g <5 41 & 5w

B EiRSHER Z Ab, BB JE0 RUBIE R L,
SIAFE A BFEEARR T LU T B 5 5ns . ETF
TR B RV RNE., WP G . SR RE) 5
B RECHNE . PHIRES ST, W EH A X LR
TR FAERY, AT RIZFETE™, 1™ R 3 KU Y
AR T, A sEal vl .

PG BCERE ()

JRFE A 2 AiE

WAEEHAE, AiHRIRBEYAN (R3], EaEk
B R AR Wl 7R SZ6E S8 [C3\C4\C5] 11
Yl B BT BT A HLIA /2 5 A LY
AR B4R E FE A (0 25 2684 DR LA 31 5
JHE, (BACETHLAL ™ i XU SE AN R T 3N VPR 4G

£
M R BLFE W E &
1.2 EREEARTLEA
i H FEmEEA FEIEE A
E " RRERAF HHERITIRMERAF] M3 T
BE | K4 BRE JiEE
W | B A®IE | 020-87586531 020-38038420
il
A H 1 WS A lvyingjun@gf. com. cn -

R T B

e 8



IRV A2 Rk — W45 BEr AT BRI 2021 44 AR o5

& 3L - 020-38999873-005

N JUIRART M7 B30 (X U % Ak

T A b . -

e I~ T R X R Ak rﬁz@_m-n 1 RV (X BRI e
183-1875 K#h&x) 3741485 | BliEK5S

HIS IR e B 510000 510623

HEREAN A -

1.3 EEHEAR

FEEBEANMBEREARBRAHRE, SR RN B ILihg e
it BLTF 2 —F o ik Ar. B REAE BEWRREE LT 24 —F oy kT

(—) Ml

WreE T ANMEG: http://www. gfgh. com. cn/

RARBI PR EE: http://www. gf. com. cn/

() f2R|. BB Bif. HE. ke

MBEFRAEANEBHER S BPIE. FHIEKATN, AR
WANE AR R RIS, FAE. ARt SRR 55 BB MR =B

MFRICAHEIRE = EH TR, B E A RS . BRI
i 0 55 A (S B I AU RIS, AR Lk (s Bl EA . B EA A
VLR AOE T AHAE BER SCIFm, B 2 1 B P B E A AT 75 B 5 B 8
L TE

B F N ARG WA RN, WERATHRIERA .

i) HLTE: 020-87586531

Avl ik MR X ORI ALK 183-1875 K#RR 4185

1.4 HAAETER
i 2 I H g
J— FAESHITESFT R | 7RG Ml Aos 5856 2
ki BEK) T H 4B (R 1 BR AR A RE 4 B
e . o JUHRAE M TR X D 3 26 2
VE BTN n3 CIRAR
ROk I RAES R A TR A A e
. o JUHRAE TR X D 3 26 2
f’i‘ﬂmﬁl r—‘ E r =R /\ﬁ
BT A TR 7] ki

B4 s i



IR B A R fok — WA A BE AT LRI 2021 SESE ARG

2. FEMEZER. FRBERALAESEER
2. 1 FELTEARM &8iR

1R £ A e bw 2021 4 2020 4E 2019 4E

A B s 2 48,704,391.77 1,930,146.09 .

A3 F 56,229.334.96 4,552,169.80 -

WA KA AR bR 2021 4K 2020 £ 2019 4EHK

AR ATt B 60,772,007.07 1,505,016.79 -

WA (LB A AR | 0.2055 0.0143 .

WA g% 380,348,208.98 110,344,822.59 -

545 WA A AT 41 1.2861 1.0477 -

ZiH AR R 2021 £EEK 2020 £K 2019 K

FE S B R R KR 28.61 4.77 s

2. 2 PR SIHERD

0 WM KR | S AN KRR | LGB A | St Bk
(%) HE (%) Wi Z (%) m AR (%)

H4E 22.75

EF&%@ZMI

EXRES '

s IMERARE= QIR RTHFE- W R D /U] RT3 E*100%
BEPEBKE= (KEERFINME- EFEAR RN / EEERRTHME
*100%

2.3 PmAES R
AGE B BT RIR 5 A AT W 28 A

3. i BB L

AL W/
B ST A 4 10,531.889356
5 ST U 1) 7= 5 A o D 0 0 31,046.069065
Pk AR5 A ) 7 R [ 43 12,004.713218
] WE = AR AR B B (B /D LA B151)) 0.000000
A 5 ST A = o 3 00 0 29,573.245203

W5 vl ks u




I R TV A2 R 1% — WA 45 BE 15 F0 iR 2021 SR4EHEIR %

4. EEANHARERL

4.1 P EE AR

IR A IR AR AL T 199343 H , & (8 N BROLECT . 76 LRI E B M
KM ATZ —, BAFEMEARINZART, RIRIEHBOHRAF M
ER TR ARLELTM, SRER. B M B KE, BM. &
By W R B, Bl Bk Pl 0TS BER. RSE. bk, M. BE.
AR BT RN, T8 BUN. ARSI AT 2 WU o 200645 B /4 B A
MARTARTRME (FE FIRAG. 20134, ARk GFi B8
P E G E S FRATHE FNatixis Commodity Markets Limited 100%RALH:H 44K
JURERA Y (KE) HMRAF (GF Financial Markets (UK) Limited) , %A
RRBEBELEXPREA—KE R, BREHIEHZESIEHTRERZ—,
HiZA R T20165F4 A RAE R S AAER “ AR A IMEREE (ROFID) 7 #k.
201354 H A RIE BRI AR AR AR SR E R =AbX, B
EE A FERT, HBd FENEC YA SR S TTHE N ARMNLETE
HAERRAL. SMARAL., MRATEN. FmEH, LeWlE. HETA
) S 2 R AT AR A A X R B AN R RO BRI AN, RIS MR &
firEmakss. B FARMSCHGEC RIS HER S WIMTAER LS KA
5 R AE RS A R
4.2 BREHEFE N

AR A EORRZE . A, BRAHE W

WREESRAE, AT R s st N RBEHE, ARG, BEEEML
Gk, L =R E VR IGE RATBUR A . ATBUE Y. T%#mi+t, A&IT
MERAEET S, SEMRVEE, REVIR. BEEHEHXLEELK, T
V] P9 &1 Rt 450 3 B RS AE [ Py SR A i i AT R k. AT R E AR TR
) anCTA “JHBT” RF|. “WIME” REFEE MRS

BdEdet, RELE, RPN, R&EEMLTE, Hof =R EEN
MORERE AT BUR AT BE . ATBORYT . TR, 6T e, WF™
RMBTEEVIR G, PRI R, SiERARTT, RAFLE E R,
WFT PR, BT RIFCETISERNETE, BKER N .

$6 LIS W



TRMATOARE A R Ik WA B A R R 2021 SEAEREIR

4. 3 BB LA TN i B

WA, A BRI R A R AT WEREWR, R
BHELHBREHNRE. BN FRmEETRREENEE. B, T 2021
F02 A 10 HRE™ MR LHAKE . BiH.

4. 4 P IS B HUE LB A

BERGEWAR, AEEERERAEXBHEL, LR
4.5 BEARRKET 2 55T ETHRI %
A E RIS A E A RILRE T 2 5 R EE s il. BE
WEWAR, WEA: JORMARA R 2 545 BRI 0 HUN7, 583, 726. 86
U, EE2. 56%; EELAKET SO B E IS SAR P E I RIS E 0N

3,272,957. 3643, HELL. 11%.

5. FEEMFHRE
EHRLL: T

5.1 BF=ffiiR
iy 2021-12-31 2020-12-31
BE =
RATHFR 1,517.47 3,567.16
SHENE 221,251,084.15 58,798,264.27
fFHRES 71,034,076.46 15,522,133.37
otk e 89,744,187.82 36,185,282.84
Horp: S 65,131,196.00 18,248,954.00

HeE v 18,661,528.97 7,987,686.61

it 5 £ 5,951,462.85 9,948,642.23

g Eoall: =54y 0.00 0.00

bR 0.00 0.00
TRt 0.00 0.00
T NI G b 5™ 0.00 0.00
JREMSCIE 2337 Bk 0.00 0.00
RCRLE 33,898.76 59,539.85
Ivdvdives] 0.00 14,105.00
87T R K 0.00 0.00
1 3 BT 3 B B 0.00 0.00
HoAth 557~ 0.00 0.00
B re it 382,064,764.66 110,582,892.49

W7 U3k s W

| P



I R TORRE 42 R 0% = WIR - 35 R0 R 2021 44

F A Fr & AL
B fift -
RLIWIE X 0.00 0.00
A2 b G b A A 0.00 0.00
i G R f g 0.00 0.00
Iz i[5 R 9 7 K 0.00 0.00
FEAFIESR 75 B 0.00 0.00
JSEAS W2 [B] 3K 0.00 0.00
JSEAS] 2 B\ H R 1,464,063.09 198,676.27
WA HEE % 9,760.43 1,324.52
JSE A+ B AR 4% 9 0.00 0.00
A} 22 55 9% 0.00 0.00
%22 Bt B 222,971.73 26,744.59
JSEA LS, 0.00 0.00
JSEAH A 0.00 0.00
14 HE BT 190 £ it 0.00 0.00
oAt 67 i 19,760.43 11,324.52
ikiisteny 1,716,555.68 238,069.90
FITAT # BL3 :
SISO TE A/ 7= i S8 A 0 295,732,452.03 105,318,893.56
Ao BREFE 84,615,756.95 5,025,929.03
i &R ait 380,348,208.98 110,344,822.59
FURAIETE &AL At 382,064,764.66 110,582,892.49
5.2 FlER
A A RERT A 1A)
A= 2021-1-1 £ 2021-12-31 2020-11-3 & 2020-12-31
— A 66,484,139.63 5,072,280.15
1. FEHA 157,662.51 13,699.46
b A BB 73,843.57 4,637.51
it RN 73,098.05 9,061.95
S RRIE SR E RO 0.00 0.00
o NIR 5 Ex fh FE PfN 11,946.81 0.00
oAl SN -1,225.92 0.00
2, Bl (k-5 59,040,509.68 2,437,844.85
Horpre IR T 8,327,246.91 190,231.37
XN el 228,714.41 -100,090.93
fileFF 4 Bl 1,529,903.03 83,094.71
B X RS R i 2 0.00 0.00
g 5r arig bt 0.00 0.00
fir4 TR 48,183,719.01 2,227,504.70
JE R B 770,926.32 37,105.00

W8 Ul JL1s g




I RIS A R % WA B AT BRI 2021 AE4EREIR O

4 5 AfHERHE  GRU 7,545,981.08 2,624,870.18
Hi%)
4, MRS (AR LA HTE) 0.00 0.00
5. AN (FRAKLA-HE)) -260,013.64 -4,134.34
W . %A 10,254,804.67 520,110.35
1. PR AIREN 4,862,685.91 198,676.27
orpe [BEEER 4,862,685.91 198,676.27
b 2RI 0.00 0.00
2. fEEM 32,417.92 1,324.52
3. HitEIR% % 0.00 0.00
4, HMIRS B 32,417.92 1,324.52
5. Z50H 5,264,611.38 304,637.44
6. FIESZH 0.00 0.00
Horbs 32 BI04 Rl T 3 0.00 0.00
7. HAth e H 62,671.54 14,147.60
= RS GRS BLA - S 313D | 56,229,334.96 4,552,169.80
k. PR A 0.00 0.00
PO, SRlE QiS85 | 56,229,334.96 4,552,169.80
5.3 FrAEMAESNE
HH A 2021-1-1 & 2021-12-31

ST AR B Ko EHE FiaER A
— WA PG (P GhifED | 105,318,893.56 5,025,929.03 110,344,822.59

T AW EFA N

s . 0.00 56,229,334.96 56,229,334.96
AR EhH CARIFE)
=\ AP SR EUE B A
s EARZh B QR LA | 190,413,558.47 23,360,492.96 213,774,051.43

FHI)

Hodr: 10 77k HWEK

310,460,690.65

53,454,939.12

363,915,629.77

2. PE AR -120,047,132.18 -30,094,446.16 | -150,141,578.34
LN o P R i S NG
FliEF=HE R SRR EES) (${E | 0.00 0.00 0.00
WD LA S IHF)
T IR &R G hiTED | 295,732,452.03 84,615,756.95 380,348,208.98
5K 2020-11-3 % 2020-12-31

ST A A ARorECHE B B At

— . WA ER A P2 EhPED | 55,792,652.79 0.00 55,792,652.79
= ANERR R LM 0.00 4,552,169.80 4,552,169.80
A # (AFNED ' I P
= AWRE SIS B P A
ST AR Eh B R L | 49,526,240.77 473,759.23 50,000,000.00
SHF
He: 1. PRk 49,526,240.77 473,759.23 50,000,000.00

B9 ol ks




IR TIARE A2 KA — W4 B AT BRI 2021 44 R S

2. FEARIEERLK 0.00 0.00 0.00
. A3 = S SR A\ e
A= R S A 5 GRE | 0.00 0.00 0.00
b L S )
T WRBTAEFHRGRE G ihi$ ) | 105,318,893.56 5,025,929.03 110,344,822.59

6 HIARREH A AR

SHHAL: T

WiH S
B RBE™ RITFEK 1517. 47
) ] R BT 0.00
jﬁﬁ_’kim‘ AR AR Hep: %MK 0. 00
5413
FCAh JBASUA $ 0. 00
Ll 2 5] s R $ T 2 B s R R SRR 0.00
B =R FERER AL 0. 00
SHEE 221251084. 15
AR IE S 71034076. 46
eSS 65131196. 00
fii 3742 5951462. 85
b AT SR 0.00
Horp: F 4 0. 00
HENIESF$ B AAR Hop: {5 it 5951462. 85
B SCRFIE SR 0. 00
EERR (AHERE) 18661528. 97
Hep: fhimiE 13638005, 97
Wt B ATk S A S RE S 71034076. 46
SN 3R 4 4 i % 7 0. 00
HABAE SR 25 11 0. 00
7o Ml ERAT R 7 S BT 0. 00
BRI 0.00
HENFRIFARRER 0. 00
TR
ARERA /s aAY ORI BE 7= A8 LRI 0. 00
EFF AR RIF AR B 0. 00
TR
MR AR BRI AR B E R 0. 00

R B

10 u0 JE 15 |




RSN 4 R fok — WA BE AT BT R 2021 AESETEIR T

I G 0. 00
AIEDEERAE KA E 0. 00
KRB B VAES5 44 0. 00
T ZAE ST AL 0. 00
{EEDEK 0. 00
JSE ST R B 0. 00
B BARZ (O AR 0. 00
S GROGICESE) B 0. 00
HABRR 0. 00
Bishi Bt Bish R v 0. 00
HAtn 557 JoAth ¥ RIYCF]E.: 33898. 76
i 75 (21 %) 6L 0. 00
LT, Rl A 0. 00
7= i AT L Horpr: 2 S50 0. 00
BT K S 0. 00
oAt b B S 0. 00

Fvk: BABBUEIEMT, R RIS RR IR E B E R R

T\ PR AR
7.1 FWBAHR . TR AR

P HEFR zi THIR
EET | Fe A — O |- | e R

M 1. 5) WEHRF L. HEEy

(R s I Re R
H=EX [1.5)] %+365

H 9 H BT 1 8 52 R 2

E J9iif— H fvH-RI i

SLHER, HHE, %FEA.
Gik=gs NG R-P, 3L bick=4

HRRIRS, TEANEEET
THRFEYHATHEHZA,
M PR BRI T ok

SR REI ] R — IR

TR EEA. BE— W e g
WF A RIEESTERE 104 T
EH W, MBEP=EE I =
— W LAHAEEA . R ER
FEW P B & T A LA SAT Y
DU MGIAE 28 F — AN TAE H 3 AF, BL
A

9o op Jko1s




ITRIATUNIRE A Rk WA B R TR 2021 SELEIE IR

Mg
P

(1) LSRRI -

1) AR e, 2
FEAEH Dy B0R g H .

2) [@sEnt st THRAEE H
RSS2 Ja RN AR I IS
—/ANTAEH, BiRHHETA 15 H
R A

3) Wi/ RCRT CAn) . bR kv
HAna3dEH

4) FeERiEEH, HREMEH i
AR (e fRAEZ I, B
KiEE N R, EESEEA R
5G4 DI

FE I g v SR, kSR
[ DN ERZ PN ey w8
B AN =1 g SR &
B/ AR H R B 7
BT R H I | SRS 23 BCi A i
SIS TR ML GERE 0, A SiER I AR
HK LR E KRN ER . Yk
SRS, 5 7LRA R SZAhk Sik
B, PAA 20O RTHR L SR .
(2) k@t 5 %
RO, ARG,

2 R>0 B, Xof 8 A 2 5 43 $EHR 20%
Mk B
EBMRERERE AN THEH, &
ZIEANTIB G, ¥ DA NNk ZE
FEAB IR SR o
ERFENB AR i 2L
i THRIZ R RREOLSERE AT, b
SR B F K. A4
ALK LR 4 BC & 8y 07
PAANBR . W28 0 BOI, #5403 2
PASA BN S, LA 405K R B
SNV SR -

Ml A B eh S IR 95 BLA 472 5
WL ZEREBRAREEAKR
BN EGHR RIS RS, FEEAT
ISR H E A TER
Z NG E BRI P kg
W EERBS AT A BN e —
DLk SR B T A< TR 5 58 AR
Ja 10 A TAEHW, M=
PRI 7= — R S A R
Ao I E B PR AR
AELASEAT R, MIEE SR F—4NT
fEHZAY, BAb2d.

Ml A B S B A4 5 4 6
A= RBHEFIA S
AR R A AE L YR
[ 60%. PR BE IR 3= B
i, EEALRAA R e
PO SHREM Y, A2 iR HEH
S R

e

FE& i — H R P e 1Y
[0.01) %EHF 2. FCENBI
HHBEWT:

H=EX [0.01] %-+365

AR FEE R EHHRIRGL A
B, gHHE, %Ff. hE
BENFFLE NREFLAE P 5
4, WEANIKET TARE

B2 0l JE1s |




IR ISR £ R ik — W& S 5 R 2021 SEAEAEIR

H J9fk H S-S I FCT 2%
E 98— H #9210 ™ {E

JERIAATAE R ZM, B
BRI ot b B 2RE R
FEE W — M RIEE N
Ja —WHEAE 2 T AHRITE 558
S 10 M TAEHIW, MBE™ 4
BRI 7 o — R ST 4R FE
BN R A REM B
AR CASAT ), MINGIZE 2R — A4
TAEEAT, BARIRHE.

v— )

ZE MR

%

1EE MRS Pt ai — H R =
7 00.01] %o Fitit. BEMRF
WIS ITEN T

H=EX [0.01] %365

H 9% H R THRHIEE RS 2

E A0 — B iR 7= e

A RIRIZE RS % BRIk
SHE, BHIHE, REAT.
BN T4 N R 618 IR
KR HERL, KEAEKET
TEHAZEYATEEZA,
M =B R =g L E
IRZE B 2 R 55 e — Ik S
IR .. BE— s
BHIRFE T A RIS SRS
10 AN TAEH A, B =4 2R
WA 7= e — Y S AT 4R AR IR 55
1R AP e a2 W e o =¥
AR CAZZAH, TIREEZ T —4
TAEH AT, CAstHE.

N2

B4R A TE B F S5 vk
T
HNEEH =AW EB/ (1A
)

W% H = A -1 S

WG Hi= (A GG
£ /1.00

BBE WV IR SR A 2 €
W, & PRI AT &0
TS AN B e A D LR ST o e 3
AL B A 98 42 S SRR T 1Y)
PR

AT H Yok

A& E<300 H 1. 0%

300 A<HAMEHI<500 77 | 0.6%

HANBEEE =500 0

A G =B E T RIA R % H %
PRI . ATEPE IR
E&Hs5MHN, DR
fiF, HFH BRI, B
FEHI GRS 45 30 IR A D A 9 7
TR WA AN % o

#5013 vl k15 1




IRMATEIRE A R A% R BT B R 2021 SEAEHEIR

Z5% | 2508 AS5RRANE ED | - AP ETRIZ S W b
F: GEE R . AT R SRR
#2258 8=258%/ (1+535% EHZ 51, UHEKAR
) £, IRl i, /%
Z258%H=25&8- %23 5&5 HUES G5 ARG E BRI 7
BEFAWETBOANELES Y, & RNB 5,
RBRBREES S &N A
HRIZ 5 % B SV, B
APNYRHK BE R & R KB
z25%.

15545 e
5 54%81<300 fi 1. 0%
300 i<HZ5EH<500 /i | 0.6%
#2585 =500 /i 0
7.2 PR ATHR R AHER
BEMEWAREE | BZF 2021 £
RRER | witprimani | MARNSH i
B H 4, 862, 685. 91 1, 464, 063. 09 F 2022 £ 1 ARk
MV 451 A 16, 207, 774. 76 0. 00 B [ 11 5%
L o 32,417. 92 9, 760. 43 T 2022 4 1 A 4RIk
& RS B 32, 417. 92 9, 760. 43 ¥ 2022 4E 1 AHrRIHR
AT 0.00 0. 00 -
2 5% 1,961, 570. 23 0. 00 A R, E B N LA
B %% 292, 588. 30 51. 03 + 2022 £ 1 ARk
FoAth 9% 10, 000. 00 10, 000. 00 2021 4EBEAI 1]

8. B 5B GEN
R HRED 2021 4 12 A 31 H, ABFEHIRIZS S5 XK SRR RN T

(ST 7= i AR AR | A | hE | BB

005439 | G iktEEEF G ARRES | 94.79 | 99.21 | 99.40 | 0. 000026%

o140 e s W




IR A R Aok — A BE A TR 2021 SEGERE

9. HKRIFANBRBRE

9.1 EHABBRME

2021 4R, AT PEEIRIEEALEN TR TN 2 RIR R & BE g E
R BSR4 R A5 — AR & B P AT BRI B R
AR RAXMRAE . MREEENE RME, ERREE. WS- L,
AFEAEAEMT I BB BRI B AR T8, e RIRR ST TEEA
IVAN NP

9.2 FEE NBIRIR

2021 AL, ABPEERIFEE AER AN SO 2 R & IR & BB
WRIFEE RS, MRET R R G R B R 5 a8
BRED) BART A ADGEENERAE e, AR U8 B
BEA AR TR, eRRIPURTHBAT T AR L5
AR EEI T A KR ARG P E RIS, SERI. RSN,

M2t BBAE. WATHREARTEIT T ,.‘i\ﬁlﬁ’ﬁﬁﬂin A SE %,
AFFEREBACE RS ERRA s KRR R %
/
/
V4

COURVE LB R B S 4 R A5 — 4 & W 7= BRI 3R )

oI5 o ks W



= I /xS

GF FUTURES |
’r;igﬂﬁq%ﬂiﬁ?ij%;;%%%é}ﬁiﬁJﬁfﬁfhhJ{éﬁx
AREHE20214 12831 B .

RBEE Bt hEE (202011176 Z 2021/12/3

e R ihp 1.2861 1;:

12 Ji B3k -3.29% 13

A4 LRt A 20.76% e

EPAADS EE 28.61% 115

I ST B AE AL 2 23.92% 1,152

BB 7.18% " g;

O A -0.37% 0.9

ELRSL ARSI 1167% \»\ A \\\'» \,L\'» R \b\ﬂ: \:o\" o \{b\» \c)\\ K\ Q\“’&\
St 1,79 @'&«ﬁ’& SN ”'9'9¢W¢‘&Léﬁé0

FERFE:

2021 FERF AR @M 5 2 AERHN—F, 75 BBZH, THEEXSEIMNERGE
£, RMFERETHN REHENOEM, LFFEEBRARG, RIFEEDNO LR, 5 Bfpz
BRERFENARHRETEE, THSUEEERFT 31 REMN 9 BT, EahHR
MAREHTAT, N RMFEUTTHEHS, BE 10 BPaERNHENMRBIZUR>
WORKIBELA, IAARHRXIETE, REAMEFFIFEMNKE, SEHHNRKRZEMNRZ
HEEFRRETEXNNS.

HREEXIR IS FEROREE T 2250485012, AR . AR TN, &
HRNERNBEER, HPRARATERRARF, TEMTREGEBNEH SEHEL
BT AR PERRRAETE, TESFETEALRAE, FARBMREBRENS B
BYF; 2FRUBRNERRATEIN, TXRSFRAZTHARTBIIN—F, BKGBRITHE
%, AN ERM S RNRANELHERA, BIERBNPEEDHRA . MRFRB TS,
FREEREAMEA, LE2RUCEAEEBRZSRSORM, REMNGERARE, REREE
SETHEFERNENEHITE, MERRBKEC LS, BREXERHRA, TLREXEE
B 2 B M RER I AF IR 8% .

FERE:

BEME 2022 F, HREAMNARHSNBATRHERLY, ARGREESANHREE
W, EXEEMEE. "MFEok, BARMREHEALT, RIMGETRENKRERERE
P REERARRAENE, BT EATERXMIE, OPECHIFEHRMIRETR, X
REUXTRROBHE D ; SEBRMAER KRG RBEER RN B LM TROMR, BRsmtt
RUSEIR, R MARRNBESNE, M THEERRR. FAHRTHR; BEERNKRRIEM
A3 @MREEATN, RARBROBENB S, S TRENTEHER, RIVFBEIRES

%, FHEITWAIS SR T A B AR XU W AR b, 18T AT HE (0N IE ARES & SR8 5 7 S A Es -
i e B AR AR R R e, A A AT RAE
JTEBAIRAGE) TR E X Abss 183187 T k443 38, 41, 42, 43 4




AL LS
GF FUTURES
KERZESEM (202101-202112) -

REMPERFREEREMENE 10 FHEFRERMN 3. 22%B5F E 2. 84%Mii, [EIFELY
38bp. E[E 10 FHIEFUCEE R MIAFIAY 0. 93%EIFHZEHAKAY 1. 52%, EIFHL 590p, EAMRTE
EIREOR S MR —, HeAipiR 300 HEE3KRENE: -5. 2%, LIEGIERKRANE: 4. 8%, ERASME,
EIR IR MOk ANE . 18. 73%, WNDATIEEGKEEIE: 21.39%.

REMA, ANPHI BB LR, XEMRXTXFEWIREFRREE, BMELEEYE. PEEA
#3Edk PMI Fg 50. 3%, PMI BIBIREL E3K, AR E, BEARAFIELNAKTTE. 8, &
miRR 2IMBHEDE, KRB ZIEEREE. 2021 £, BEAHRNMBRMSIELTE, GER
HI. R RURBEERIRGE 26%3KIi8, EFRRREXREEIE, FYZESTIHEIE 30%KE;
EEEBRRRABKIEESE, ASERERAHRR.

F 82 54 3 L PMI

o (] M) — (1] | S0 s [0 7 [ s 2 0 015 el ]

SR A Wind

T & B AY

b
ol

AE VRN AR THR, LAEHRTRE
JoRAR AL 8] o BT R KT AbSA 183-187 5 K ARE )T 38, 41, 42, 43 4%



G,‘-' I /REALG

GF FUTURES

LEER 2 333,

40.00%
30.00%
20.00%
10.00% I I
y =
0.007% = =
B o "7 A R . % W Vi
10.00% v‘l-__.k | vl e . & 5 g i < "1;,
P % - o 3 a

§ S
B 1% N i
7 v

als

o
ke

-20.00%
-30.00%

BN, Wind

20 iz SUR A K F F-108

140.00%
120.00%
100.00%

BO.00%

40.00%

20.00%

0.00%
20001 2028211 X

"

20207401 20801 2021901 202171001 20211011 2021112/
N %I .

P 2020401 2020801 2021/610

C3EA T il it 5&

R —
— 0

HAl K. Wind

ek AR A ARSI, LREH T IRAE
FFAME ARG M R R R Akss 183-187 § K404 S 38, 41, 42, 43 3%



= IR

GF FUTURES
SF BE SRERE L SR V3
Rl ERE Sl EHi
I _—
ws =
ReR I Bam
R I R
neeR . HEER _
0.0% 2.5% 5.0% 7.5% 10. 0% 12.5% 15, 0% =20. 0% =10. 0% 0.0% 10. 0% 20. 0% 30.0% 40. 0%
i BoeFME PR SAARE &AL, R#ETE St
i AR A E CTAHE B L 3 E
MiER LR AT RS CTAKH 3RS
BN B LOTATR RS

CTAREY IYRK I

0.0% 2.0% 4. 0% 6.0% B.os 10. 0% 0.0% 1L0% 2.0% 308 40 5.0%

iE: CTA K& 10 RAVAL, P&RSHN 3 8] 10 X, JAEH%E 3 RUT (268 A)

Fg btk R AR EDIR, LAEHHTIRE
JFEMBMTARAS) ;M AR KT 183-187 5 K44 45 38, 41, 42, 43 4



7 IR

GF FUTURES

AL ETTRAKATS R ) G R ARG5S R SRR

M

PR00M

Etoh

e

A REFELEE (%)

1A 2H 38 483 sH 63 7H 88 98 108 1A 12A 4%

2020 147 356 417

2021 1.83 946 -1.03 369 332 -316 130 -024 443 444 061 -329 2276

RIS RIAWIARE A Rk M3 A 2 523t )

A8 H 2020. 11. 03 A8l 10 % mi;*m' -7.18%
FEAYE S S 28. 61% LR L& 23.92% | SFALEAHE | 11.67%

ARE IR RERSE, FRCTARE, XX HMBEHEE,
SARBFLLE, MREHREFLRHEE, HPHRFARRAR,

O Rk R B

FH#A EA5SFK—K, BHRAMEET—ZHH, THEF*E.
A8 <300 7, 1%:

FEE [ 15% | wgme | Eaka | g |P7SERS0 | gag | o
488=>5007,0:

AR RERRAREIR, LR HRTRIE
IT R AT IR AN E) S KT R AT AL SS 183187 5 K AR4A T % 38, 41, 42, 43 4



= IR
GF FUTURES

(T HE

FRMEARARDR HISMTLATAR, BFARSTLSRESE, EMAK 19T, F
2012 4 11 BRGACEEL R, SHMEGNEADACFERROAT. ACEEREATER
ARELRSEDLSOMEER. 82013 46 B, ARNRCEIRLEHNTHERRNE, RitE
EEIABABIT 100 2. SE-HEREBVE AR T— MBS RROBRBAAS, —HBHLT RIS AN
EFHEIHE, FENEROERELCA RUSETFRE G, BUFEENER. 201245, AR
WAE—RBUIAES, ME BRI EIRNORRDRRBT 60 {Z; 2013 4, AFAENE—RINK
FEL RN CTA =5, BIHETRM CTA 724048 35 2.

FEEIIAL N AT, BRRESHEN, SERSHBRATENGG, FREMENKA
G RIS S RGTE SO R B WAES, AR TR CTA KR, SERMNISEDEIEER= X
SARFUTE, BETSHE. Sl MUNRASERS, TASFREANRARR. RIWR
AEFRERRTENIHET, SMAFRERENEN. LN AN

EERT
HE SR EEE, FREZIEFTRAREEIEF BRI,
5{&%iE.

N
I8N B B i

[RUFE 37

WHRE: EHFHHNREHLSFER, BEER, RACENXSHEFEMERNEE, SHA
EEETRIM R EE, FERE.

REERE: AT RRREERNE, RETRENAATEHRNRAEXRBRRFHRIE.

BWERARL: RHUERANMIR, 238, FIEf, RE, REFEOENESHMIEFTYE, IE
HMBEBROFIET, WMRMAT KA EK .

REARLERE: REFSRAREEIAEERELN, ATERARRREHREL. XERUER
fEAMERATR IR F BRI, TREMERARGENRE.

MELREIRRE : BAKRHRIGE T —EMILRE, EaTHEHEASRATMESBTZERE,
FERMNMETREESTHAEED. HEaMETHRIZINDSBTETECURbhTIER~ER
AFRERBINRE, SEMEHFESRBEIZIEREHRLEFCHRE, N ELEREMSERRK.

EE: AMNPRRBRRATIE, RRLBEE~LABFRR, U=2sRNRKREBREAE, HiE
EEPFHEEEXER XS,

S B A

AANFTREERAGUENRARS, FHEAMMEMEEXH, “REBHU~RERE. REBRBE
EEXHRE. RRENENMNETARNE”REE, RESRBFERXE. AA/MEERNAENS
BIRAHRN, THRURUBZSEA.

FE SRR ERLRDIR, LREHITRE
FRMEATRAGE ;MW Ko B ET4ds 183-187 S K414/ 3% 38. 41, 42, 43 4




XTF (IR HEERE_MRSBE~EEITR) ¥
EAERENEK

I"RZABHERAR (BEA) -

FHTEAFWH: ARERN, KFHREATBRETAREREN. &
FEREARATHREARIHAR, RRRFHENTTHRERIHFLLKE
ERERF.

EERARPNATEEMERIE. BH. ARNURT, ERAT
RRGpBMEENRAREN, RIS AL AR R LK
FEEITXFRBEFHREREH AR FHEHRTT X,

KRS




PRl 1-2

fTEAR
RIRE (a0
EAR
)

KEAF
7= B
BB
H4R 1T
T =]
BEEZ5%
=2
O NGIp B
/A g
£
. AE
ZRFE %
/(III'
Jlagiay dl
|




