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R 2.0911%, 2k 3.02 A3 & 1 /A H93R 2.5828%, # 11.82 ANk &, AR X =1 1
KA S AR 2.2142%, #F 2326 AN B 7 REIIR 2.1931%, 7k 1133 AN E; 14 X #9348 XA

2.09450/0, 1‘?& 4—.91 /]\}3,‘,]—\:"; 1 /l\ﬂ —}iﬂﬂi 2.51580/0, /‘ﬂ’i 8.72 /I\g:“]’\;‘o PMI é}i#}%}iﬁp_, é’i/??lil]?«i g)l(_n‘jz;
[&0] 1 A 13 8 &R AEKERESHTIT, 2RARK 13001070 AT R B P 2022-01-10

1ERE (Dl NE k. P&, Bk, 2FTHE) 2R 1339 2, ER 4 1307 12 B B, BN R
o HP 773 R A LK, 97 RAE AR, 397 RAZ A T %o

2022-01-04
[ZRY 1 A 13 B 30 MK FIRT —KIRT B 5 s EHEAT — B +16%, B 5o R

W AREAT — B +24%; —ZIRT H oS R L B AT — B -4%, B sn b R @ AREAT — B

+14%; Z&IRT B o S AR EHE AT — B -38%, B S\ AR A — B -11%,

B REE: WHBCRITANE —F A F M,


https://www.htfc.com/main/a/20220109/80137054.shtml
https://www.htfc.com/main/a/20220103/80136871.shtml

R | BRL” Atk

i

TSR RAGT

HUATAI FUTURES

TEEEZERIRITER
A1 BR. #4547, R, DLk, ERAKFIMMMEZA RAELETH—K
RET R171a] ERERIN 1Ak i BERi% SFohE
s & il

i i ; 5 = = " i + 2 i A

= E | W i £ - = il A il R

Z-SCORE | )ﬂ’A] B = # % D B bl % o) Fﬁ

# # i - # % # S

o o] B & =1 R F

1% & R = 1% %ﬁé 1% :
A1%(BP) 0.00 0.00 0.04 0.04 0.94 021 -004] -004 0.28 001 -011
A5%(BP) 0.00 0.00 019 -021 1.03 0.45 0.49 0.21 0.53 023 -007
A10%(BP) 000 -197| -075 -124| -046  -131 2.25 0.12 0.73 1.97 0.11
01-13 100 -048] -013 -1.35 1.80 0.40 0.18] -083 0.31 0.21 0.19
01-12 100 -048/ -017  -1.39 0.85 0.19 022| -079 0.04 0.20 0.30
01-11 100 -048| -018  -1.42 0.63 0.16 0.06| -077 -0.14 0.28 0.19
01-10 1.00 -048| -023 -1.33 1.62 0.07 017 -095 -0.18| -1.16 0.33
01-07 1.00 -048| -032 -1.20 1.13 004 -003] -1.03 -022| -1.19 0.21
01-06 1.00 -048| -032 -1.14 076  -005 -031] -105 -022| -0.02 0.26
01-05 1.00 -048| -027 -121| -024 -050 -0.36| -105 -0.26 0.01 0.10
01-04] 100 -048 -021 -128/ 258 290 -037| -083 -028| -068 0.27
01-03 1.00 1.47 057 -041| -047  -1.27 -238/ -069 -026| -093 0.15
12-31 1.00 1.48 067 -034 1.64 063 -196| -086 -043] -222 0.09
12-30 1.00 1.48 062 -0.10 2.26 171 -207| -095 -042| -1.76 0.08
12-29 1.00 3.66 0.64 0.06 2.27 1.89  -254| -101 -042| -127 0.10
12-28 1.00 3.78 0.67 0.05 1.83 131 -228| -112 -042 2.45 0.05
12-27 1.00 0.45 0.92 0.04 3.46 200 -087| -1.07 -0.40 1.51 0.08
12-24| 100 -047 0.72 0.17 2.99 176  -122| -098 -040 1.08 0.06
12-23 1.00  -047 0.74 0.33 1.90 1.07 -143| -106 -041 0.67 0.01
12-22 1.00  -047 0.49 0.34 1.01 094 -177| -1.03 -042| -048 0.14
12-21 1.00  -047 024  -001 0.76 083 -109| -121 -052| -029 -0.01
12-20 1.00 -047/ -005 -013 1.56 0.95 0.05] -135 -050 0.01 0.08
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0.00 —-. , , , 31
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14 l 2.62
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L 2.4 0.5 A / I 2.60
2 0 J 2.58
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-1 4 L 2.54
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4 2 1 L 2.50
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3 4 I 2.46
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DR0OO1 DR0O07 DRO14 DRO1M EfHRiT6M EHRRITLYY  BOHIRITEM BB HIRITLY
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0.005 - EEEEE 1K  EE—5K 20K et 2022-01-13 _ 34 04 - [ FBN E5K 20K
0.000 - r -. L 29 0.3
-0.005
L 55 0.2 4
-0.010
- 0.1 4
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00 | .
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0.30 - [ _BCNEE  EPN 20K  e==—2022-01-13 _ 57 [ ___BFSNEN PN 20K emm—2022-01-13
' ’ 1.0 - - 2.7
0.25 L 26
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o2 r25 0.6 1
0.15 - - 25
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L 23 0.2 4
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| 0o | L 23
0.00 2.2 .
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-0.05 r 21 02 1
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0.2 4 0
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0.0 - T T T 0.01 W
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02 4 0.02
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0.4 4 -0.04 -
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https://www.yunbaogao.cn/report/index/report?reportld=1 36049
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