IR IRE WA T A BT R 2021 SRAERE

IR A B — 30 3 7 R

B ERIEEA: TRMRARAR

REEETRIEEAN: HEERROERAR

M. 20214601 H01 H 2202146124 31H

801 Ul Jk s g

il



IR SIS AR — M B PR AT B R 2021 SESEREIR

1. BEEERIP R
1.1 P=RhZEAfE
i H (B
5 4 B R — ) ]
2 i SCT113 PN
TN remamaf Y, V.
P SR RFES B AR A T Lok
I"RBIHRAY (HE -
e L RN AT HEHE NG & 2A#] (20204£06

H 02 H Hri L REEHEHRAH

BT C TECD)

(2020507 A 27 H Hris LMD

i :E?uL..ﬂ“ i3 FhE®E, HiGlEE
= S AL H 2018-04-11
*ﬁ,‘,fu;m H 1 2028-04-10

5 A R S BRI ()

416, 985, 414. 07

#E5E H iR

B IR B K E S SRS AL PP OREE . 7 SRCTASE
g BRSNS RIS SARR L REE A, 7
%ﬁaﬁkﬁ%)\%ﬂkﬁi%\ i R4 B il ot

BT LS

VPG E RS
4&11 RIEE AN B A FE G R T B e
RN E, @ EZREHFET. TRk,
TR G BUR FAES T35 7E 3 M RTRE B A, 31T Ak g
PEBE = R B AR B PR AC L, RS MR J AR R
TG HATHE
2. Alphafitfbi% i 5%

A7 G AR A TR A B e, R R S M R T
iﬁ: T B =85, RIRGHHEEIST M, T4
FEAR BB VR, I45-& T ROR g5 P i sh AL
A5 B 5w, B RN T 5 E A
S T P B 0ot T A i e D S ) e S A S AR RY 7 sk
JEimA A S
3. i Z R EGE
KHEBR i B A H R #oe iRk, B E W
W EIERR AP PR B H a3, I RAT E
P it R 2H B R SR HL R AR KU LU R A L2, RIS )
HI28 ) RS Az ) 2 58, AU JRURGY mT 425 i JE kb 923

o2 o ks




IoRSWTTIINE B 1R 2021 4RSEEHLY

AL 2 o

4. BESEH P SR

AP SR R S A B 50N TG 8 R (9 M 5 L A [l
R Gy, FEANGE W SLALSENE A S AT HE R, A
B B SR 2, Dk SR 55 Sy 1) B
(¥
5. Hede H Ak

B 2R A RS, RIS E 3 SEr YR
. MRS, MRS QN BEhEas, [F
I 4 DA 1 B A B R 4, & RER 2 A ST 45 H
NEEhEH .

6. fiiZrH vt g

B RGRE S B A & KR I T S R X B & 10
R, A E SRR R, SiEfRAE N
A, IR ARt . RREIX Y
FEMT, HEZ Mg, ARG, FZm
WARERE LR, SiERFmahtE. 15X 2
LZMER, NAFFETERAE

7. LR X e ng

AR AR B A IR )y 2 ) O B 2 /00 25 110 32 ) R 2 BE R
WA RFIE AT BhAS KT AR, EXBS TR RIS T, A
FRC SR B AT S b, DU BER R 416 1) R G0t KU
S5 2H B 1) B WA 2 A 1 o

8. Atk

B EREmE 2 Ab, RN ML S IR B,
SINFFHE FALIEE AR T DU B A0 R 55 5 : fik b 3
USRS ETFEEFSE0E . Gout-AER im0 SR 5 g |
S TG . 0 SRS A KR X e AL SR
KR, EHATRIBRFCH ™, 1542 KU ) T 42
T, HEcEg s

WGt B AE (A

JRURG Wi 2 R AIE

RIEG SR AR, ARIKREgN (R3] 4, i
B E KRR ZHE 8 [C3. C4. C5) R4
B

G RBLEEINER

&

B3 s m

M



IR BCRE W BE A TR R 2021 SEAEREIR Y

L2 REEANEEA

Iﬁiﬁ }ﬁ:nnl'— u EI:FEI—)\

ZFF I Eigiﬁﬁliﬁﬂﬂ R IES AR A BR A &
S8 |4 S e B

W% | PRBE | 020-87586531 0755-82943666

Im HHE8 | 1lvyingjun@gf. com. cn tgb@cmschina. com. cn
&R = -

2 PRAT MR k12 | SRR R KR R e —
HE AL H1002)7 1115

il J7IN R X R AL ER 183-187 | FRYITH AR H (X 48 AT 4R 46
Irai: 5 REME A1 1115

MR E R Y 510000 518000

EEARRAN B £

1.3 EEHBEHR

FPE RN B R AR AR, KR IR PR R A A e e
I DUR B —F oy s AT . BB NAE B Rl i UL 2 b —Fh oy kAT

(—) Muh

B BN http://www. gfgh. com. cn/

() B3, FlifE. Hif. MiE. friht s

WEFRIEABEERL S BWPIH. FHERRT RN, B8ty
B BB b, FfE. SRS UM S S RlA R~ BIEA.

BEEXN ARG WARER, nEATRIEEA.

il iE: 020-87586531

AF bR 77 R X KL #183-1875 KAR LT 1541 8%

(=) |BEE A FEIIN AN S B AR IMEA R . LERRESHE
FRARDEATRMZE, BHEHAWS, BEVSHRIE. R Ea
DARE WL e i .

1.4 FAHRTEN

JH 4k I AL
YEMEEALM PRSI A R Cfiﬁiiiﬂ“ T
L iR | R AT

AU KIS W



RMATURE WS TR 2021 SEAEREIR

2. EEMFIER. PRFERIALFESEERL
2.1 EESWHERM E847

] B AT bR 2021 4 2020 4 2019 4

AR O Sl 2 59,477,489.05 53,179,775.28 6,841,329.20

A SR F 70,640,969.64 52,679,733.56 10,244,210.06

MRS FFER 2021 £ER 2020 ER 2019 £EK

R o] gt 43 B 25,989,529.05 10,489,296.98 1,250,442.77

WA AT R S SR | 0.0623 0.0619 0.0203

WA i R 487,179,480.74 | 191,585,740.30 | 67,059,028.53

i WA AR B i 1.1683 1.1311 1.0907

EilWRTE 2021 4K 2020 HFF 2019 &K

FE A A R E I K 101.38 72.64 19.07

2.2 PR ERH

o 3 (E K R | E K R AR | A Gt bR B HE | kgt R S Y
(%) HE (%) 2R (%) MEPRHEE (%)

HaE 16.65

Qﬁ%éﬁlmm

LR E S '

T AHEIRR= QIR R E -] R o ED /) R i {E*100%
M KE= (RFEAR R E- EFEAR R / EFRORRTME

*100%

2.3 PR

R

ABE P E BRI T20194E9 Al A7 3 — R A0 RC . M40, M 4LRTHY
PrfE AL 2385, BIHAHMER L. 2385, MMEI A &HUZ0. 1078, ATHICIRHEEH K
B CRT RN — W5 = B R — IR ML A D

ARV A H R RT3 F-20204£.05 H 26 H B = 5 2 % 19 75 2038 BE B P R

G, ZE AR s s Be 7 BRI L aZD R TR 0E . ATHRIBRIA A
SO RORAL R BT, BIC AN IR 2 A 3K, AR AT A LB i .

85 oyl 4k 15 Ul



IR WARE - B TR ) 2021 4E4EHERE

AT BRI AT 20204205 H #4773 i ai 4 BC, BA20204205 H 28 H N
SELAEAEF, 20204F06 H 02 F - 40 #E800A H TG /0 S, A VE AT S A
WA CT/ R — MR =B RIS R A A ) .

AT B RIRTY F20204E 11 H k4T 7 =i i 40 S, LA20204E11H24H A
SMETHAEH , 20204F 11 A 27 A 0 4B A H TG 20 RE, BARVE AT C
RPN CRT/ R PO — 3 P S B RIS =R A 45)

AT B RIRT T 2021405  JEAT 7 SR U AR 40 AT, A20214E05 A 24 H A
HALHMEH, 20214205 H 27 H R LA Hidk AT i 40 S, RAAE AT E Mk
WEBEEN CRTT RO — R = B RIB R A A ) .

BEAREHAI20214E12A31H, fn AR L. 1683, RiHEHE R
2. 0138,

3. PR

Bl R

5 AT iy A A 16,938.712935
A 55 301303 1) 7= 5 5 H g 473 32,406.924680
PR AR I 1) 7= O [l 473 6 7,647.096208
055 W)= SR oy B A5 (A Bk 2D LA 35151)) 0.000000

05 A ™ b B 0 41,698.541407

4. EEAUH AR

4.1 PREEARA
TR RA T AL T 19934E3 5, A RO . 18 T EH LG Y
KB A T Z—, WAREMHEANIMCART, B RAFFHB4E RA R 1
ERFNF AFEIBALTIM, HHELR. Bl 7ML W KE. M.
By P . mAL Ml BREE. s YOS BER. RZE. Ak, B, B,
AR BT AWM T BUM S SRS A 2SI . 2006465 8 A R EE MR
AT AT RS GRS HIRAF . 20134, AR KRR GEE) HIR
28w vk [ AR SR AT FNatixis Commodity Markets Limited 100%ZAL 3842 %

46 Ul k15 0l




PRI U B 4 F R 2021 SEAEREIR

R&EMRZ S (JEE) HRAT (GF Financial Markets (UK) Limited) , i%/A ]
RIEBERBLZHIEXPHBAN LS R, HEACHIERZSFEHPEEAZ—,
HiZ AR T201654 7 KAHE K 2AAER “ AR TS ESMEEEE (RQFIT) 7 Bk
2013F4H A EE LRI AR EH FAR . RN CREALER=/MAIX, A
A E & EZH, S ARG BEEE AR E ML N . ARHEE
HAm M RAaL. SRNREL. WRREER. wrrgm, 2ems. ®Era
) Je B T3 m) A ACREAT HEH X S M i SR AR AN FZREE R e
ik . BHTFARNSEEOECRRS . BER S HIMTERLS KD
55 RUR B IR S5 AR DR AL 55 o

4.2 BEZERN

EHRIRALEARE, REH.

BRZE, Tmid:, 2500, EERTTCTARSLA S 5Fus I SEALPHAXS P SRR )
WFRMZ S TIE. R&EZEITNEMME ST YERTEN RO ITR &L,
PIAERE A TR QU i TS EAL B W TE 04« | RISk 7 rh L AL 452
WA FEBCEAUN 15 SRATAE MU AR FE R EALK, B TEE NS
PR RITE [ A SR ATAE ST AT R SE R, S 5) RIS R U R fhizg
fE. ERRAE ECTAF fhigfE, B E MET SR RKEH 2%

BEHAE, RREH, LHRIREN, BEESMVERK, Bif=FRFEEE
FOREUE RATEOR . TBUeT . BEITREWL, 6FEEAMBIER, B
R E TR, PRSIt AR SN AT, WA LR,
AT PR, BT R TS E R G, HHCEERI ph A .

4.3 BHLEREHIB

R WIE, AR R R B AR T . ERER, AR
EEUYBHRIEAEE ., BN, BEmEEIRR R LEARE, FT 2018 4 8
A 20 AEREMRRAMAMRE. B3, EAR: T 20184 11 A 13 HEHE™ Mm%
WAENRE . B35 T 2021 48 02 A 10 HAFE R SR EHARE ., R,

4. 4 PR IEEI TR LEHZR Ui
BWEMGEWAR, AREFHEIRITRERIHEL. ERERTEDL.
4.5 FEARIXBG S 53 EE8H-RI 3 8
ARG FE AR N R E AR 2 5 5 BRI L.

7 oUW 3k 1s



IR TR RE— WA B - A R 2021 R4

BEMGE AR 2021 412 A 31 H, EFEHA: TRETERAA S SAEE
R I 50A 34, 901, 636. 05 4, (i 8. 37%: EHEAMBIME: " REHAHR
NRIZERBFEERRIFFE R EN 25, 312, 570. 54 43, GH 6. 07%; & F AN,
. M 72 R IECE S S5 A5 - B RIFEE tr BLE 1 18, 037, 663. 80 1, 14
EE 4. 33%; BRI AR RIESR A A BRA R 2 5 AR 5 P~ 8 B RIFA 1 8
17,265,193.37 43, (GHC 4. 14%; HHARRRE —ZHREBEAN RS L5 ARGE =1
HRIFEEEBHUR 1, 293, 266. 73 43, (HEE 0. 31%; B EASEREIT WAL %A B8 5
ARG E I RIFFE 080N 26, 424, 027. 14 4y, 5 6. 34%.

5. FEHEMFHREK
EWHRLL:
5.1 BEf=fHfRER
g 2021-12-31 2020-12-31
ﬁilﬁ‘r
HT 7K 9,579.10 8,631.88
2L EAT 4 235,005,538.91 88,457,526.54
A7 HARIE S 74,992.439.90 34,749,980.96
A2 Gtk e 177,542,451.45 68,699,556.19
Horp, JREEHHE 92,076,265.80 33,257,447.27
e 75,674,581.39 24,993,003.96
{8 % 9,791,604.26 10,449,104.96
G E sl =5 4724 0.00 0.00
iged £y 8 0.00 0.00
T SR vt 0.00 0.00
I NI A 4 b e = 0.00 0.00
I HCE 25 i S 0.00 0.00
AR A 54,401.80 63,228.13
AR 787,879.40 0.00
JSEMAC R T K 0.00 0.00
18 RE BT 95 72 0.00 0.00
oAt 53 = 0.00 0.00
greait 488,392,290.56 191,978,923.70
AERIBT A A
i
B fE X 0.00 0.00
R 5 1 2 ik 6 At 0.00 0.00

B8 Ul e s ;M




IR W FE AT SR 2021 SESE R A

i A= 4 ik 47l 0.00 0.00
Sz H [0 044 fih % 72 3K 0.00 0.00
A UEZR T Sk 0.00 0.00
IS4+ W 3k 0.00 0.00
A4 FR A A1 730,948.76 265,227.98
REAHEAT 9t 97,459.87 35,363.65
AT R 45 9 0.00 0.00
2432 5 e 0.00 0.00
A L o 350,036.27 73,750.83
REA ), 0.00 0.00
ISADESINE 0.00 0.00
14 JE BT 41 £t 0.00 0.00
HoAth 97 it 34,364.92 18,840.94
i filt & it 1,212,809.82 393,183.40
GE S
S B A/ S A B 416,985,414.07 169,387,129.35
A5 BOAE 70,194,066.67 22,198,610.95
i FREE AT 487,179,480.74 191,585,740.30
TR R A T 488,392,290.56 191,978,923.70
5.2 FliER
A3 A T LE 3 ]
TiH
2021-1-1 % 2021-12-31 2020-1-1 & 2020-12-31
—. A 82,870,560.48 56,705,144.23
1. A 189,713.77 93,771.91
Horp: FRRCRL BN 77,343.71 45,362.10
fi A B 113,014.03 41,855.79
BEPESCFRREZFL BN | 0.00 0.00
TR R I | 803.85 6,554.02
HAh A BN -1,447.82 0.00
2, #|Pidlean (BRLLHIB)) | 71,894,988.46 57,623,230.38
Horpe IR TR 9,597,337.02 13,197,618.51
Mgl 382,266.39 298,969.96
fife Fr48 FEi i 2,830,868.86 1,442,359.61
P FRHIEA AR PG | 0.00 0.00
i Erand V&l 0.00 0.00
fiT A T H Y s 56,662,616.77 42,131,152.22
rgdle 2,421,899.42 553,130.08
2 M‘ s (SR 11,197,353.27 -505,159.49
“ %))
4, LS (B LLHE5DD | 0.00 0.00
5. RN (BRKBLIHE]D | -411,495.02 -506,698.57

B9 0l S5 i

P 17N |

it | B,

|



IR SIS — WS R 2021 SEAEEEHS

W —. %A 12,229,590.84 4,025,410.67
1. EER IR 2,214,085.87 717,831.46
Horp: [E @i PR 2,214,085.87 717,831.46
AL GHR A 0.00 0.00
2. FEEN 295,211.55 95,710.82
3. HitRS % 0.00 0.00
4. TR 73,802.80 23,927.65
5. X5 MH 9,552,902.78 3,121,454.69
6. FIEZH 0.00 0.00
Forp. SR REEERE M | 0.00 0.00
7. HAhH 93,587.84 66,486.05
E‘_f{m'@m (FHREMU" 70,640,969.64 52,679,733.56
S5
i PR Bt Al 0.00 0.00
V4. iRl Gz A5 3131) | 70,640,969.64 52,679,733.56
5.3 i AW AR
5iH A 2021-1-1 £ 2021-12-31
SEWCE A A R EHE &R &T
—\ WiV & B
(R 169,387,129.35 22,198,610.95 191,585,740.30
RS E R E
= S E BN B (4 | 0.00 70,640,969.64 70,640,969.64
A
Z AP R IR S
< M- 3 = P > s =
;}tfgggfiﬁﬂ, 247,598,284.72 41,583,879.92 289,182,164.64
%))
b 1, PEEHIEEK | 324,069,246.80 52,688,259.94 376,757,506.74
2, PEAREEELK | -76,470,962.08 -11,104,380.02 -87,575,342.10
DY S A< 30 1) 7= 5 A A
A N5 BRI R A )
o A 0.00 -64,229,393.84 64,229,393 .84
PR 5 515
ﬁ_‘. m.ﬂj.fﬁ%ﬁﬁ 416,985,414.07 70,194,066.67 487,179,480.74
= gD
5 2020-1-1 % 2020-12-31
SEYSCHE AR/ R EEFHE IR RS ke
__,“;gmfm Gl 61,484,836.34 5,574,192.19 67,059,028.53
(™ fh i)
TR E SR
(7= SR I B H AR | 0.00 52,679,733.56 52,679,733.56

WA

B0 0 k15 |




RSB — W5 7 FE R 2021 SE4EBEIR TS

= AP SR EIAC )
;;ﬁiiggzggi?giffji 107,902,293.01 17,470,651.16 125,372,944.17
J5))
o 1. PPARHIEER | 115,151,436.65 18,547,858.04 133,699,294.69
2. PEERERELEK | -7,249,143.64 -1,077,206.88 -8,326,350.52
DY | 24 384 1] 7= 5 40 AL
B A EFE P40
o 1 A R 0.00 -53,525,965.96 -53,525,965.96
b PLe S35 5)
1;1}; Ifg {’;ﬁf HBL 169,387,129.35 22,198,610.95 191,585,740.30
6. HARERBESHEHHEEN
G T
il |
e Y v BATHA 9579.10
LA B 0.00
= T I/\ﬁ'
ﬁ;giﬁ\iﬁﬁaiﬁ TR, R 5
oAt AU B 0.00
L2 A s )3 R B B BT A B 3R R S B 0.00
Hr = B EE A 0| 45 713 0.00
2ok R R 235005538.91
FHRIEE 74992439.90
RSt 92076265.80
[GE=25'473 9791604.26
Hep. gYTH it 0.00
e Rk 0.00
53 P UE S BT AL Hep. EH1K 9791604.26
BEPE X FIE SR 0.00
HGHE (AFIE) 75674581.39
Hrp. thif¥ke 55643921.61
0 BATA A S RE & 74992439.90
ENBRE BT 0.00
H AR 0.00
R LR T RV SR 0.00
EERRaw ks d s 0.00
TR & A E B N d) B LR B 0.00
PRBS = R B 0.00
MEZF 2 ) S L1 7] B P4 BR i R 0.00

#1003k 1s Bl




I RN — WIS A ) 2021 4EAERER

B AR B AR B E BRI | 0.00
FAFEHE G T R Tt 0.00
RIEPE % RSk 0.00
FRATE AP 0.00
AT BRI O 0.00
{EFEHERK 0.00
i JEST Tl K 5 B 0.00
SRR FHRZ (YO WP 0.00
TR GROLICHAE) % 0.00
LA E s 0.00
BE BiaM R Bt 0.00
, RIS BEF: 787879.40
PR il RIS 54401.80
i 27 [5] ey fel 0.00
BLTE. REZRLHI 0.00
7= i B AT Hoep: g8 0.00
FRAT f A0 0.00
A R T S0 0.00

EvE: RAEBBEIEMT, M ORISR — R P SRR )

Ts PR TS BB

7.1 FWBRRAVRITIE, THRAFER S R

%A

R

TR

XTI

EHR

PR — H R = a1
£0.6) %4ES R4, EHMM
TN

H=EX [0.6] %365

H % H R R0 2 9%

E a0— H 820 7=

AR 3R 9% 5 R RS H
i, fEHUHE, %F=A. d
FrE A B AR IE
FHHMRKIES, BEEEA
SEETTERZEY+HAT
fEHZ N, MEFE TR0
e A RE R R —
RV AT RSN . e
— WA T AT RIZ0ESE 10
MNTEEW, ARSI
e — IR SR E RN .
JE EBEMF=RERRA L
PAZAsHR, MIMEEZE T —4T
ER AT, CAMAHE.

L o

FEAE 42T — BRI = i
[0.08) %4E R, LR
AT

AT RIIFERE 9% B VR AR H
g, R, %EA. f
B EN I B ARIE

12 90 JE s W




PR TR WA BT 4 TR ) 2021 SEAEREIR Y

H=EX [0.08]) %365
H 9% H Bivt-42 i FeeE 2
E ART— H vk R 7= il

HEE RS, B EEA
UKET FERERY AT
fEHZ A, B BRI
FerRE B B R TR % —
RSP BE=HEE N IR
—WIFEE S T AT RIZ LSS 10
MNLEERAN, ABEE TR
e — R AT A
&M%ﬁﬁ%?ﬂﬁ%ﬂﬁi
PASEASTH,  TUDNRAE 2 — AT
fEHSA, BAHSREHE,

ZE R

%o

iEE AR S P — BRI
EK [0.02) %P FiHE. B
AR S5 BB ST W R

H=EX [0.02] %365

H % H R I)ZE IR % 3%

E A8T— BRI P i

ATHRIEE RS o BRIk
SHE, BHHE, mEI
H BB E A R BEFEEEAR
RIZERS RRZFES, #™
TEANEET T BAERY]
FTALIEHZA, ME-ER

R FE % BB R E
B RS Y — IR AR AR
SOk . ffE— iz E RS
FARUIRIZIEE 104N TAEH
W, NEEP=E BRI e o —
AT A MRS .
I 25 B FE M 72 B8 XA A2 DA
AT, MR T —ALAE
H¥AT, Dot

1. MGk e

(1) ZTFENA TR 38 A
KilA 5

(2) ZxitRIEAT Y i 23 A 5
(3) F5F P 300 Jee 0l s 1) RN 4
ERE—NTER:

(4) AitRIZ kR .

2. Ak BHRE S L A AE
TR 252 6% 40 14 20%E A
V258 R

EZFENR B AR . Yeais
AT Rl 28 1k O SR
(K, kSR BE 2 I [E]
SEER A LR B
B )7 T UANER. Yeat o B,
5 M URAS R LS A B4 A

6%

mﬁﬁaﬁkmﬁﬁﬁ EANK
L SHRBN IR S, WieE
NG T b SR 3 H
JE+AN AR H 2 P9 Y= 45 Bt
PRI B b SR B A 45
HrEE AN Ba— L gER
T A R4 k5 10 A TAE
HA, MEF=E R
— KL AAEEEAN. E
I BT P & TERAE
AT, MR T —A TAE
H3Z A4, LA,

NP Zl R B R U AN A
6 NMH—IR, FRELHIATR
ISR TR R AE DL TS
R 60%. PRI B H %
PEEERTH R, B NRRAS

#2135 H




I RINIRE WG4 BRI 2021 4EAE SR

), BAMELRON R L SR .

E S P Jes i e O RS PR 4R
BiE— N TLEH, HRFEALR
M, H AR AREFEA G
A AT R, AR

[l 2 e SR B SR, A8
SZRB PRI PR o

REMBOBHN:  AS= FNE
FE TR AL SR /D (D AA it
32 F R e
7.2 PR R B A R
BEREWARAE | BF 2021 5K
RRER | mitpritee® | MARHAH =
B 2,214, 085. 87 730, 948. 76 F 2022 £ 1 ARk
FEW 295, 211. 55 97, 459. 87 T 2022 4 1 A 4RIk
iz 5 RS o 73, 802. 80 24, 364. 92 T 2022 4E 1 A 4RIk
b G B 8, 507, 540. 27 ~ A I AR
Bi gk 464, 008. 00 77. 62 T 2022 & 1 ARk
HAth %2 H 10, 000. 00 10, 000. 00 2021 EEEH 19

8 ERESHXBAHNR
WREWIRI20214E12 31 H, A BRI S 5 R 5 BF TR

RAg R e FEERE | A | E | RESH
005439 | B kfELE iR RIS | 94.79 | 99.21 | 99.40 | 0. 000020%

o145 m




IR SR — RIS A R 2021 SRSERER

9. HHxIJFANBHHRE
9. 1 HEABIRRE

202 1AEAERE, AR/ BT RIE B ATEXNS T A 0% 00— S 8 P o R A
AR, AT (RIS — IR P R R R A E) B A EF R
B P AE . EEEHNA RHE, EREEE. RIS L, NFEEE
{4533 B = FR T R R AR AT R, e RIBUR St B AT T B HARLR A9 X
%o

9.2 FEE NERRE

2021 SEAERE, AT E BT RIFEE ANAEXS T AU DO — S B E T R AR
AR, PEARRESE RSO — B B R A R KR RN TS
P A HSREEEIINE RRE, AEEMEMHRE R E RIS E
ANFIZEHIAT A, TERPURIHEAT T 7 AR L5

COUR B IR € AW B — 30 e 7= 4 B o R 44RO

S sy 4

L 7

L



= IR

GF FUTURES

RIBL
i Rt 2.0138 %f
12 A A 321% 13
A4 LUK 26.92% i?
B RS B [T 101.38% ﬁ
ESWAIC HRIA e 21.12% ﬁ
S NEE 7.15% 12
1.1
b PN A I 4.12% 1
U< A T - B A - T
B R PR SE L sh 12.45% S 3T e g g S g oSS =
* o N D O O O 0 0 0O 0 0 00 o o
NN N NN N NN N N N
FERE:

2021 T ARG RN ERAERHAN—F, 75 BHZH, THEERSEIERNIS
£, BMENXEFBNFAREOEN, EEEERRHRG, RIFEEDHOLE; 5 Bz
FERFENARBRIEITER, THBMURESRST 31N ; REN 9 BIFFA, ExhiR
MABTAT, EPTRMFRUTTHEHS, BE 10 BRaERNHDRNEBEUR b~
TORKWEEN, IAARMRAETE, REQMEEHFNNOKE, SEHHHRRBHMNL
SEARRHESEARNIE.

MM —HASERUREIS T 26. 92%0 M x e, BAERICHERS. NG R AR, Bk
BEMRBENEATER, EhBUELERRRINRT, TEMTRREMNBHSEBEAL
T MR BRBRAETE, TRSFTHRERAE, FNAMBRERMTS bR
i EERUBRNEREAT RN, TRRSFRARHRIRERZN—F, BKLBRITHES,
FIR BRI R RBNESEMERX, BHERBNPEEDHRA. ASMOYETHRRE, 2
BERAMBEA, EBUEXAREZIRIORY, REGNAERNERE, RERTES
SIMEFERAENERITHE, MERABKEC LS, BREEEDRA, TLREXERE
i 2 A SRR A P ELX A 62

FHRR:

BEME 2022 f, BREAMNARHRNMBEHNTREERL, ARBRIGESSHETE
g, EXEEKSE. KHARBOK, BRARREHHAT, BRNBENXINAZTHLERE
FREMEXMRNOEN, FNTFRABAEIXMIE, OPEC+HRIFBMHARENR, X
REXTHRNBEE LD ; SEENRENT AFEE REARRYE LM THOHR, 8RA5EM4
AUsHIR, ERTMARRNESNE, M THEEREE. [RhEERR; RAeRNERRIIEM
AR EMEEHROTA, BARBEORRMB T, WTFREMAHPRR, RIOGETRLS
&, EFIETAES s A R AT AL B BE PR RUBR AL RS EL , 33T AT 4% (300 IE ARES & SR 18 5 7 SR U 25 -
AE SRRk AR TR, LG H IR
JPRIFARRA G M A R R R4k 183-187 5 X454/ %% 38, 41, 42, 43 #

2021/12/31



= IR
GF FUTURES
AP EHEM (202101-202112) -

REMFEERBEREAESE, 10 FHEMRIETRM 3. 2245 E 2. 84%biii, BIEY
38bp. EE 10 FEHE R R MNFAY 0. 93%BIFH EMIEKA 1. 52%, EIF L 59%p, ERARTE
FIRBER SRR —, HhirR 300 EEAKEEIE: -5. 2%, DIiE4IERkERIE: 4.8%. XRHE,
EINTEROKERIE: 18. 73%, WHNATIEHGKENE: 21.39%.

REHAA, M PMI IR ER, ZEMBTXAE WL EFREE, BRE8%E. FEES
HIE PMI 9 50. 3%, PMI BUREFEL B3k, BRE, BEARELNERTTES. £8, &
IR Z2INESES, MEREZARERE. 2021 F, BASRMNBRASL™E, R
I, NERUAREERRAE 25%+3KIE, ERRRREXIBEIE, FHESNFIL 30%3KE;
RaEBINRASTAIERSE, HSERBRARRR,

3 &% 54k $) & L PMI

e (1] Mk o— (] 150 — i [L — ] ] A e—r ]

Yl A Wind

F 80 SAg A Y

B it Wind

BE bR AR A RO, LRk A R
CRMMEARA S S RT K TAL5 183-187 5 k484 S5 38, 41, 42, 43 4%



= I

GF FUTURES

LRCER = 8 30373 ]

40.00%
30.00%
20.00%
16.00% I
% .
0.00% =1
o P 7] £ & 3 o
Annox AN Y W e & R 4 e
= w & o A
A i N
i '
-20.00%
-30.00%
FUE T Wind
a = DO TR T M i Y
20 oo i 2RI F £-10R
140.00%
120.00%

100.00%

BO.00%

20.00%

0.00%
20211710 20202000 202031 2020401 2020801 2020611 2020710 J0AU&A1 2021901 202100001 20301100 021210
Py o | f

w— 1] ) || e— o ) T Al | — ] L L

HAAL

— Y R

L

SE e Wind

B ARk AR GR, BRE AR
JEBEATRAG M K X4k 183-187 5 k#7438, 41, 42, 43 4



= I IxHAte

GF FUTURES

FERRISERE

SRk AR

RoR

LE DL

REFLT

RES
SRR

HEm

HEER

0.0% 5.0% 10. 0% 15.C%

SRR E ST (EmE
s R
e

T
weR

=20. 0% -10.0% 0.0% 10.0% 20.0% 30.0%

i HeTHSHPHRASHARRAGRTILELNE, ARRTRASHERTH

AR R SER

RURAER

A5 R KT B

KA RLCTAN R

0.0% 2.0% 4.0% 6.08 B.0%

CTASERR UL ETHE
CTAHCHEHRE
CTARIEE SRS
CTASRERSERE
=1.0% 0.0% 1.0% 2.0% a0 4.0% 5. 0%

iZ: CTA RERSA 10 RANE, $REAL 3 #] 10 X AAHH44 3 RUAT (L4658 H)

BEEHFREREARLDIR, ©REALTRE
R ATRAE) M KRR KT 183-187 5 A 4547 5 38, 41, 42, 43 4

N T O

Y



= IR

GF FUTURES

AR5 i S AN TR /S5 R M R R
b
)
iPR300MAL
Lt o
=15
0.05  1.0% 208 308 A0% 508 608 7.0%

SHEEAREFLNEE (%)
IH 2H 3H 4H s5H e6H 7H 8H 9H 104 11H 12H 4%
2018 015 032 007 049 002 -198 241 902 -403 080

2019 106 53 077 018 2104 030 05 17.84 -6.56 413 -037 -2.89 17.56

2020 -031 949 1098 022 057 261 282 -078 679 266 451 4.60 5634

2021 332 762 -049 487 230 -284 138 029 374 503 1.28 -3.21 2692

RS- — A~ F At R

FERE) 2018. 4. 11 P 10 % ﬁi;’m 7.15%

AREIARIEE 101. 38% e A& 21.12% | LR | 12.45%

ARIFEIET RIS, FRCTARS. REHHMBRHEL. B
A ARENRES. MRLHREFLIREL, NFAHRFARRAZE,

e i R AT A

A HFEREAAN B SHH—K, BFROBEET—XHH, THEF4A,
! _ ERILE 6% :

TEE 0.6% | Sirins L P 0 BE g 0

B RHARRERAREIR, A% HLTRIE
I REARTRA G J A R KT b9% 183-187 5 A #1435 38, 41, 42, 433



7 I IRHA
GF FUTURES
*THRE
FEMBEARABAS KEFMTLAEFAT, GFLARLITULRRENE, FMAX 9L, F
20124 11 BRBACERLFER, TEHRGPURQARANATEERROAT. A-EEHRAIER
AREFACERLFNRGER). 52013 £6 AR, ARNAFEBLESHANTRIERZRE, RitS
EWEHRET 100 2. B HFERBIEEERT - IMSERNBUERAS, —HEBHATRUREND
EEESE, BREOMMIERL CTA, BUSETFRIG, BUBGERINEKE. 20124, AFLE
AAE—RBAI R~ R, WEBRITERAEE AT 60 Z; 20134, ARERE—RMK
AR R ETNEIRAVRAL CTA /5, RITHETRHY CTA =R 35 12
ATEEMRRUMARTE, DRRFFRY, SERBHBURATENGE, FFRMEMER
BEEMBERINFERITERPAPHEWMRYE, BT R CTA KRR, SRBAMMKENERERB=X
#ARITR, BUT L, Tl MHUERDRAEERS, THERTREFAHRATR. BNOR
ABRRENRAEMET, SMA~RERENEN.

ERRR !
SR ESE, FRELKEQFRFEEMEIFNE, BRRESBAT QUM
S1RiEE, ;

R IBR \

mHKE: EFHHNREZRSFHEE. BaAE, RBOENRSFEFEHERNEMA
FEBT MR TR, mERR.

AR : BRI RERRE RN E, ST HER 7T HE LAY R A AR FR R .

EWHEME: ATRERANMIR, 218, F, RE, REFEOEMESNSRNHRFEE. E
HMBEBFIET, WTREATRIAEEKRTE.

RATRERE: REXGFRMERMREGEEMLRN, ATERAFRRERER. FERURE
foMERATR AR EIRITR, TRERFEALENRE.

MELBAHRKE: BAKITRIRET —EMLHE, ERTEAREESRAREBTZILERE,
HERRNETREEHTHANED. HEARETHRAENSET T RIUEaTEASEE
AFRREERINRE, ZEMTHFESRBUIZERE IR LEFTCHRE, MR EREM &Rk,

AR AMRIPRIERRIUAIIE, RELBEE~RAARNE, U=RaEMMRBREAE, HiR
R P RIRE AR

RBAER

AFERMAFREEARENRARSE, TEAEMERXH, ~REBHUTRERE. REBTEF
ERXHAE. RAZMIIRFRDETREE. RERBRBEFERE. ZAMNEERANAEHE
BIRAERE, FRENINE=1EH.

AW R A ARSI, R RH LT IRIE
JuRIAT AR S ST AT K AT AR 183-187 5 K AR4 )75 38, 41, 42, 43 4




Ay (FBEH )

J ORI BT BR 22w -

20214F 8, AFLE N——3H UL B A7 BR 2 mIAERT A S I — 31 587
EETHR CRAR “AR]” D) MFEE T, TR T A SR A AR Bl
RIAT IMRE s AMFAEATAT 0 VR BT AR 22 (94700, 58 RIBPUR ST AT
THEE N XS5

RIEE NIRRT A R M2, AT RIS TR B E T T
A% RIS IR AN B P BEG [F e, BT N AT 3508 B vu [
N, AR S BB DUEAT 1 B AEASTE 8 B S [R) 40 5 IR 8
THIN, RIS RR R 5 R 25 T

ANFLE NARIERS B8 B S h 1 E 2 55 4 hn s 3 ER I ean 70 Bc
Ol WSt s SURH GG FARIAT Tixa, LR, dEfAe
W, AFAEREOCE I RRIA B ORI .

R ek 5

WFERR A A PR 2 7] FL 5
ﬁg’é o404 H19H

-]
0,




