[~ PHEA SR

GUANGZHOU FUTURES

5L S B TR E
20224 11 A 8 HEZH=

BH G H KA

E X FYT [2012]) 1497 5

ok B4R
LN Z PTA BFEANTEFEZ I

JMARR P
B AW 020-22836112

JB) B A A R

%33 %2 PTA2301 &%, 041 TA E& & TH TR H LT
Jo T WE T 7 694R4E, PX-PTA #/= A= e REGFF TR 5%
T, REGWR—HBRYERFE, BTATHFEEETAHARKRE, XHR
AR RES AT, ek, BHEEKREFSERERAAFTFEHALR
ﬁ@ﬁ,%%Fﬁﬁﬁ&ﬁi%?%o@?ﬁPXNA%E&Fﬁ%
N, Hebsnd ®E NG R, LonIT TR TR, Fh—ERK R

%ﬁ%ﬁéﬁ%%ﬁ,%m%ﬁ e B R BEAT AL R AT % 2% Z 80%
Ao TA & Q#5238 3h # @ AT Lk A2 B AT £ 5 2\ A H49 £ 23%
BATE KBSk, AL 690 K8 *, REEAMEZE 80%
ATF. THPEHRZAES, AFRFTHAPUARZEEMFEILT,
RIS RS RBFMENE &, AHREARZT PTAWKTEORE,
W& PX R RHA, mARBIHETEEmEEALS, PTA S50 Kk
BT, TRERR T TR,

FEANEK 2301-P-2800 A MM, £ ATHIRE T HBA AT, H
—RBAMA TR EELENE, 2R THELTENFHBFR,
BAFAREF 1L AFE 12 AJk. A REZX—NHAERIAMNMA A T2
TR, F9 ARARS LKIEsH £ 2R T WM E154, NER
WREGHERMNKBEEZAREESRE; m45F 7 ARARG E
HRIRF ERRTIHAR AT meyt o2 Em Ak, EHE LT ERET
S4B CBOT EARMM AR, £ EAREEADE, X— E R
B K, B USDA #ifEZ T, % 2K 2022/23 5F B B 418 A4 T 10
FRRMAF, mEREN, EFERFRELALLER, RARARTH
892, FERRF RS 04 E 2 KIPE T E USDA MfEK-F, RE LR
FERRA B OHES TR ELFRI MG —F . KT ERHH, FEZ
AR USDA Faf 11 A EFRE, A ERRFEZZZ 4, &
ATRTHEERBOEER, BRFHNISERBN T, AXAE
AT, BMNERRTHETUAF EEATEI—FHOIRSH, BFEAN
2301 & 23T 2800 T84 AR A 3 HAA

A R IRIZ

%3R4 2301 ZAM 2301. ERFLERE, W xbts, TiFih
BB RIER R, 12658 RERA T IRAE, BARMREHGT, *
VANELZ R G, HERSEREGRINIET, ZREAGRM T SE
BB,

SHIF EH A
}iﬂ%/ﬂﬂi A A F3084112

F BT 20016329
‘*era. wang.jingjie@gzf2010.com.cn
SATIR R Bk
}if“‘l/J\JJ’_ w A% F3032560

F BT 20014338
‘513 % : xie.ziqi@gzf2010.com.cn
FATIE FR
}if“‘l Mk T4 . F03086605

F BT A 20016791
‘513 % : li.dai@gzf2010.com.cn
FHMIF HFAAL
}iﬂ%/ﬂﬂi w A% F3022666

F BT 20013612

‘*era. xuky@gzf2010.com.cn
DATIF R F

ﬁfﬁ‘l Mk FEA& . F3098791
T B FTA: 20017690
‘513 3

() H 2 5~ K & S 7R - 3 iy P 4 i A KA
R, HFH K IE FE47-20221025)

(/I 27 I K o B IR- L F K ok IE 35 77, A

H 5 I R vk, AZA i B K #-20220719)

(/A 5~ E o G IR T ok IE #iE 7, &
PVC2209 # & 1k #-20220712)

() I 2 I~ K o4 S IR- 45 & K ok Gk IR, #rAE %
PVC #9&, #*%Z PTA % 7-20220706)

(/] 29 Bt~ K o B IR- L A o IE 3 35 7
JER Y M L RA-20220627 )

(/2 I K o B IR- K ok IE 35 77, A
P % 2B F K 9-20220621)

(7 MBI -EERE- L FBF
JD2209-20220621)

(/] 2 1 K ok IR £ 4 % PTA & =52,
Z 432 #ARS o K #5-20220905 )

(/M 7 E o B IR- #e EA& C2301, # % £
R K 9520220914 )

fan.hongjun@gzf2010.com.cn

, X

ARG FPIALERERE,

R FF L Ve FEIE X Z 5 BT

Z Y.




& i

GUANGZHOU FUTURES

Lo N B S
33
Y K 3 A S 1
(—) #3377 PTA2301 &4 1
(=) EAEK 2301-P-2800 A 1
Tov BLH R IEIRIZ D cerceereereereereeresesesssssessessessessessesssssssssssssassessessesses 2
(—) %3E502301 TRMK 2301 K 4HH 2
FLTTTE B eerererennesssesssssssnssesssssssssssssssssssssssssssssassssssessessssessesssssssses 4
FIF B0 T 0 TR A1 cererercrnenesssesessesesssesssssessssesssssssssssssssssssssssssssessessssssssanss 4
J R BATE AL G T ceeeeeererensensesessssssssssssesssssssssssssassassassasaes 5

JMAARE A A RN S REE ) KB H: BT ARG AT FER



[ HEA SR

GUANGZHOU FUTURES

— ARAHMER%

(—) ¥ % PTA2301 &%

BB,

W TA EE @A T FTHREGFLT B T8~ % 7 a94:4E, PX-PTA
#F AT BEF LA RS H T, REBEER—KBHRE, BTATH
Wtk i AR R . KRR TR AR AT, e KL, BT EAKF
Bz R AR BN F RA N B A, FA 5 R RR B 5% F T . W& & PX-PTA
RERFAR G, BEmIRENE K, LmFImRTHE, FLh— 1A
KT REEREE R E 65%M U, kM f %08 REET L RH % 2%ZE 80%
kA, TAMAAELIEHEGMTRBEEDNIFEDARY I EFHAET
FRBOGFLERK, AL R F, REATEZE 0% AT. TH®
THZES, BEERETRABARBZE ELFLT, SFERNE RS HH
AEME &, EFRERZPTAORK T ARE,

M A PX R #2FF, MmOARim X IETRE SmitE 4355, PTA B ka5
T, ¥R ES TRk,

REEL:

11 A 8 B,PTA2301 #4438 4T 7£ 5278 /v o NI MNZ A 5400-5450,
W 245 % 5000-5050, 1E4R4E A 5800-5850.

KeB LB HB:

FIEBN T M AL s 6 e te, B RE, TARHE 20%7 4 A
Tz £HRAE, 80% T &4F A RIE £ 2. BRIX 100 7T &, TH20 7
FERTEN, 807 AT AL,

7 %t

ALL A 8 B&FHHH, TA2301 & 44 5278 TT/ob o & AHRIEL A 12%.
W) A5 20 5 A AARIES=5278%5%12%=3166.8 T, #:20 7 T K 4,
W EEL 63 Fo

HAHEHAETARLI2A31H,

R SHRRE

(=) EANE% 2301-P-2800 #4L

BB,

BERTHREFARANAY, E—R BB TR EELENE, Z2R
THAF LT R A SHEML, IREF 1L ATE 12 Ak. A_AEZX—H
BERABMMR S TAAT AL, 259 ARk ERKIRS) £ 2R Tl %
1240, PNEARRERHERPN KR ZARBEEH AL, @557 ARA
R LIKIEF) T RRTHAAL N p YR OB BERAR, REDEEZERET
S B CBOT ERMM AH. £ERRGHARDE, X—ERHTHEK,
H USDA fMifE 2 T, £ £ K 2022/23 5§ & & A-1% B e &8 T 18 10 F R AR KF,
a5 play, £EAFROUALELR, RARARHNGR, £E2RAEED
WEFZ KA TR E USDA s K-F, RE LA EERR T E o HEETRAL
SR —F, AT &5, FEI AR T USDA KA 11 AT RS,
R E B AMEFEZ A, RATRTAERRAIEK, #RFHAIR

TN A R A PR B RER ) KT H: AT A RS AT EEMR Page 1



[ HEA SR

GUANGZHOU FUTURES

i N e

AN T BXAFRAT, RMNEIETETAEZEL T X —FHa9
X5, BPEN 2301 A L43ATH 2800 T &Y AL A K AR o

REEL:

BIAe 13-15 LA A NHFENE K 2301-P-2800, 1k 2 B ##4% 50-60 T,
WA 0, BFA 3:1 UL,

e P HBL:

¥ 5% e R T £#E, 5% T ARG ELEE. BIXA 100 7
BEFE, TRAHASTHERTEARYE, &5 7 K& RENLEE,

7 %t

AN B4z 13-15 /o, 1E B B4R 50-60 /e, 1EIR EAE 0 T/

ERAALL 12 A Ko

=. A REBIKIZ:

(—) %32523012 RH20IBEHRA

BB,

IEEFE, & 10 AH =, WRAEKRFI A, L5455 52 AEAMH
B, REREIERE T ek, SRHEKEEL 09 Hek/H, BAT
W KA, FR TR ARG Z AP RAA M, 230-235 Fek/H K,
3t B AT 240 Zrek/ B 2kK 6 TR ILBIAE 2%~4%. BATHE 10 A 17 B#EH
R, RARFIRR &Y 4.8%. £HELIRIRE KETRTE,
WEEIBROBFLETHE, Ak 11-12 AFKTHE 2% 4%e9mER K, &
W R AT T ALY, MW EF, —R AT bAh, SBa/EHE b AKAE, S AlE
KAz, ERMTBZMNRANREQTHFES, LBELEAE, —2 KRR
BIARE, B 2h A6, BREBAMEHE, R _BIKT
M, #RMERNEEREANE, ANELR 11 A¥ARREERY, BELEH
HRERE, ZANLA, BTAMMAHALFEARE, HRAFIEK
£, XAMEERRE, MNAT EFHEARRE, BRIT LKE R ZBER D
LR, ERWEERE, W bts, THilEREHEER R, 12564
BIERm TR, EARBRIES T, ZLiIPEERE, #ERSHBE R
AR, BARAE{A G R M = B A B

iﬁ Ejgw .
10 A 18 A, % 3 F RB2301 = 1 %JM2301° A AEA =30 =k
*RB2301-60 *JM2301. &k 18 B L& AT, £ £ H-12500. E%}Dﬂ( 17000,

-22000) , ZXE (-1000, 1000) , ;hémlilﬂ (-27000, -32000) , &%
oty 2.1, EFH@AA TR, MBPAFEALY 12%.

e P HBL:

NGz BARAK, 5 5F R R KM £ 29 4-30000, *T A3 30%7 4 A
Tz 7 FH#AE, 70% 0 &ENEE &S, BRIR 100 ZHRATHE, TH 30 7
FERTFEN, 70 7 RHTFRE £ E,

Z £t

A 10 A 18 B & T M HE, RB2301 44 3676 T/#k, IM2301 44
- 2050 /v, J”\'J&%ﬂi%é\%f%ﬁé 3676*30%15%+2050%60*25%=47292
TIE o W 3t B R e A 429 9 110348 Lo B R A E F4 157640 Lo

JMAARE A A RN S REE ) KB H: BT ARG AT FER Page 2




4 L]
MW  GUANGZHOU FUTURES

R SHRRE

jiﬁﬁ:
ERHAHRAAT 12 A+ .

BE1: 3523015 £52301

154 Spfh 1558 3054 60nE 4w (A% Bk B4
2022/11/08 & 7t
MAS5:1498.9 MA10:1537.8 MA120:1857.7 2022/04/28-2022/. V& .

2310

2070

F AR B Wind J NIRRT A F 0

JMAARE A A RN S REE ) KB H: BT ARG AT FER Page 3



NE TMElE

GUANGZHOU FUTURES

B 5L OB AR

I E

ARE G MBERDARAE (AT HA “RKAE7) %4, KAIEA T BIELEQFTaHEA
B BB H T, AREE T A ERFHREE, 12K 5] 3tiX 43 809 8 5 Pk fo 0 B AT ARIE,
LRI OA G E AR TRE KA AT R,

BMEH KBERNEGER, NE, XM E. SibfeZBUELRF, H M RATE S 69 R4
WRIE, BEHEMBEGETRT RS RN S FEEALX, AEMFERLT, 22 AR ER RIHETA
B 4% AR P 69AEAT R AP 51 K BAEAT AL 4 R A 4R AR K RAAEAT AT

ARERT RN A, RAANRGHARA . KERANELBBHFT, HTHMAFAAATRF A
AR X8R %], SIARBRARSVLERRAPALE, FEBRSREETHMEA, RMETRELRL
AN HAT XER. 35 A, L, REAHLIH S MNHARRDATRA S, ERESTRREHT
HBEREII A, BH A,

JM AR A PR S| REE ) KRBT H: T ARE, AT FiEhk!

RS RA

NI R b s RN R, R A A b A A L RS G, B B
fo, pefah Kb, SABRABFDE, BB WA, Tk, BERGEESHT, RERTLES
ARG b SRR L A, RS AR AT A S IR E, SHEP . SRR L, WA,
EEEE

FRP SRR BHLAN, £ATLAN, LI RRTLAN, LRTESTLTAR, ST
ANERNFLAKN, BETEL, &8k, 25, b, REFLHMTAEATENFTR, WA itk
AL, FUBBEE . AHIRAA K PHIT, ARSI, P LAAAREEOE X, A
B, SR SH AT AR, RAL AR AR FRE IR AR AL AT, AR, &
B F LR RIS R RIRE D LA AR, AR T ARE, A, AT, 4t
R CCEFTRBALE P, NS NREHREET, FAL AHGOTERS . SIb, TP S
EARGRHOEREATE, RIERETLE, ABRE P OAER, +RE K,

UEA IS CVOFE R EENR LG ERE NS P LY N E AT L S TNV
T AP ihi, BB, BRAS KT RAMAA A )20 RS S, BRI LER, B R
CENN S E NS S SRR LS E L T e

KA, MBI SRR A AR S AR ORI, I BEESNARE, L
BT IR K, RAFHRS A Ak d, A A Ao A Bk, R DN AR AT B A,

oA NS P

S RRATA SR AN:  (020) 22836116 & BA R BN (020) 22836117
TRk R AF 5T A N (020) 22836104 w1 F AT AN (020) 22836114
RFE s A 5 B e (020) 22836105

radeht: MNT RARGIIRE | TFETAFHE 6 E

W AL 510627

TR R ARG REE ) KBTH: T ARG AFFEl Page 4



¥

GUANGZHOU FUT

[ HEA SR

URES

IRELE N
(&% 5: 0338) .
0196) X H4H
%oh,
FroM,

FRKEB LS (&
L& ERA
AR,
&) 7T AR T
LHEEFELE, THER

M A

TRIZE A PR T S8

LR H TS (2R 5: 8338)

FEL—K

R5: 0225) . #RM F & &:%ﬁfr (&R F: 0225) .

R A,

T E @RS AT (
%%K\A@%kmﬁx%o
Fa, W EEE, RATERET HLHABRRKIEE LT N8 ks &g
o R — ok X ey 2R IR 5.

3\

LB S AT
AR5

ol

ENEH G E L

4z

JHBMRERLEFAKET X

Lgsn )

AL R E 358 A 3T

M 8 2k 3

L ERE LI

WA EiE: 021- 68905325
Dbt : EETHARHFE
IR 69 5 1 e 12 & (&

A W5 0571-89809624
At FiT B AN i F X
R E % 111 2452 B IR K )™ % |3

X A Wik 0512-69883586
Aroydeit: PE (L) AW
{5 X 3 X 75 A X 75 1 Tk

B Z w35 021-50568018
onreak: v E (EE) b
T 5 R R AT % 899 F

WHEISE) 3F  piEI301E I 5 S 55 58 bR b [1201- 1202
ST A ONEE A R 07 & 07 5
FREBEHESAT R L Bl dl REF LI

B Z W5 0757-88772666
Mrarunk: T AR B BT @

A W E: 0755-83533302
Mok 7R AR T AHE K

A Wik 0757-88772888
Rk Hh LT ARG X A0 A

B Z W5 0769-22900598
Tk |7 AR CH RET B3R

R B3k 28 54 B Bk bk i Ak v AR AR PO I B B 9R 5T B 2 JE 3006|378 L% 2 B2 & kg A
Ak 2 T 2302 A& % (X)) A JE 704A. 705 £ N 1501B
LRSS i g Ak A K & b I £# 508

A Wik 020-31953184
TN Huhk: 7N T R X
A% 105 5 K% 2 5 1306
B

Ik Z W35 0763-3808515

DI R R o e L £ D
25 5 &ML S T 2 & 04,
05. 06 5

A WaE: 0758-2270761
ik JTR A R 35N
X 2 # Kil 557 36 5 K /& Bt
f— 1 H E 04A

U A W35 020-61887585
MM SN KR
75 171 5@ &R KR
8 & B % 803B

Loy e A

b E| P A

LR 4 8

FoM F Ak 3R

B Z w4 010-63360528
Bonrbht: b FFTEERW
F95 24 F12 1 55 E 3D

A W iE: 027-59219121
JraHoht s By F XA IZX R
H A 193 5P KA B 24 14K

B Z W5 0531-85181099
Mondeht: LWAREFHTHAT
TR KT 8 FAEM AR TS

B F w5 0371-86533821
A ehk: 7T B WX I KA
MR R (FRAE) & 2%80F

101 A 12 & 1211 & 1401-9 5 B 4 906 1542 %723 2301 %
o3 w9 52 8] At ok 535 LA Ak — 3
B A Wik 0532-88697833 [k A wiE: 028-83279757 A w5 020-22836158 A w5 020-22836155

i RN I

rNHuhE: W9 E AR T R AE X

Foyenk: JTINT R ARG

Frnyuhk: N R AT Kl

L KRR 6 T REM 'S KAREH 4B 125648025 (Kl | TFAH7AFCHE6 K1 FFLHT4T S HE6
JB. 8 & 801 % 2 -

UM F b =3 UM F ok = 36 JBEAEE (E&) AMRAS
BEA WIE: 020-22836182 | A £iE: 020-22836185 0% A diE: 021-50390265

Jrorehk: 70 R AT K s
IKiE 1.5—3‘,&7'57‘7‘{_].:’2;\,&]
6 2

bt N R TRl IL K
1 5FLAAPOHE 6 E

ok BB A AT K AS.L 5 388 FARA KB 701 £

JMAARE A A RN S REE ) KB H: BT ARG AT FER

Page S



	一、本周新推策略
	（一）单边空PTA2301合约
	（二）买入玉米2301-P-2800期权

	二、现有策略跟踪：
	（一）多螺纹2301空焦煤2301继续持有

	免责声明
	研究中心简介
	广州期货业务单元一览

