i

TR

HUATAI FUTURES

ik BHE
MR 5

B R A&

& 0755-23887993

>4 gaotianyue@htfc.com
M EIES: F3055799

BEZES: 70016156

FiR 3T

& 0755-23887993

>4 liyizi@htfc.com

ML FEHES: F03105861

BEBES: 70021365

FAE

@ (0755-23887993

>4 liguangting@htfc.com
M FEARS: F03108562

BEZES: 70021506

BREA
* M
R 0755-23887993

P4 huangxuran@htfc.com

M HEHS: F03130959

RPN ST

JEMSVFRT [2011] 1289 &

HiE iR e | B AR 2024-12-22

ARENSZECTE. B, FARH

BCEZIN

BRAREE, RETHT, AERIESEFR 300 (IF), =EAIE 500 (IC); MamizT,
REBRWSES. 70, RELH. . B, PEER. BB, T, 45,
BRLN

HA®EAERIIEZ CU2501. AL2501. AU2502. T2503. TL2503.

347 (2] 5

MAMETTE, MEmHE, KBLH LV FREREIA 1297 247, E€F EIEREItR 50
BBy ETF B E & £1A 20.39 124, PrERTHT, AREGHARRRRIIERAES
154427, BRIEHITIRRRILERHREIA 168 27T,

RETHTLTTE, RAEEFTLRNKRE, L£3kK54% BMRTETULRARE, TK
6.3%, M MHMAKTE, NEHKNERA TG, L£5K 0.6%; NEMERERARE,
Tk 1.7%,

PreEmTHAMAE, AESFARIREF L£3K23% SERRIAKE, T 6.8%.
PTEMTmHAAETTE, BEMASRNKF, LK 097 KEMzENIRERREKE, T
#k 1.39%,

THEME, BESGVHRERAFESSH 121449, FELEREN-13924, HH
oM, IH ECEZEREN 2.77%, IFELEEZRGEN 1.3%, ICELEZRHEH
-3.46%,

mamiitium, ID. LH. FU MEKEAERSE, FG. M. V FKEBERE,

B AREARERE - R T AN


mailto:liguangting@htfc.com

ﬁ‘ﬁﬁﬁﬁ

HUATAI FUTURES

s | 2024/12/22

LA

HEnE

MAMETTE, MEmHE, KBLR LV FREREIA 1297 247, €F EIEREItR 50
BBy ETF B E & £1A 20.39 124y, PrERTHT, AREGHARRRRIIERAES
154427, BRIEHITIRRRILERHREIA 168 27T,

1: BRE. PAEMZH (Z) #Fz 1: ETF #BMaREE (2#H)
ETF wEETzh
BRE  --- Hitk
I LV 12.97
40000 Ez5 ETF 851
ST HIELI A ETF 8.39
30000
IR HIEE B #HZ5(QDII-ETF) 7.36
20000 e dEEST ETF 6.36
LB PR 300ETF -8.03
10000 1000ETF -10.08
ERZHIEEE¥SBmRERE ETF -12.72
° B ETF -13.13
10-01 10-15  11-01 11-15 12-01 12-15
£ 8 _EUEREIR 50 B4y ETF -20.39

BUERIR: R ERBEMRRE

2: ERRGRIEE (f25T)

BRI RN ERHEHRR

3: HEWRMEERN/ KL (Z7)

3.5

1500 0
1250 e

— RTH Bt 2B

-—— EfE#% —— BEKT - EeEH =50
1000 BEASRE

........ E
750 ~100
500

_f\._,_,_, A T L T
250 L= S i T PR -150
0

10-01

10-15 1-01 1115

12-01

12-15

4 % &
<:§%§§&?§%§§§jm§%ﬁg%5%‘43f$°9 @gﬁ%NCS/ %%55@% SR

BIERIR: R ERHEMRE

B AREARE

RE—RHRTEH

BIERIR: R ERHEMRE



ﬁﬁ $ ﬁ gﬂ ﬁ EER | 2024/12/22

HUATAI FUTURES

IR AR
WaEmZTYAE, KEEFHVRI&E, L£iK54 BHRIFEFIRAKE, TK
6.3%. N mHNETE, NERKNIERIKRL, Lik 0.6% NEMEXERNRE,

Tk 1.7%,
4: RETHIRLERITIRR %) 5. BREMHERERIA (%)
5.4
4 - 0.6
2 N
0 -0.5
- -1.0
4 -1.5
-6

\\\%SS“X'C %SS'"* %SS“X'Q %,‘\\&é &%ﬁ\\\ %\\\

&% @\@ %\\% 2« % Q@\ﬁgﬁ- 22 V&?; %%

BIRRR: RN ERMEHRR BIERR: RN ERBETR
PraEmmp@MaE, RESFRRIRSF, Lik23% SEREIKE, T 6.84%.
PIEMTBMAETE, RENERIESF, LikK097h, KEMmENERIAKZRE T

B 1.39%,
6: FTERHFRI RS LAMR]M (%) 7: fTERTHERBRI (%)
2.3 10 1
2 .
0 0.5
5 0.0
-0.5
-4
-1.0
-6
-1.5
SN B o P & ) 2
%)k P ﬁ@' @_@ Q‘ﬁ\\j‘ Q’??:\jﬁ‘—%%’- %ﬁ&’@l &j\\’&l @&:"& @%4 l‘l;%‘)k {3\@ fé\¢
&4 ! Q\Sj:%f.) W7 L LA &&%« @g\% *@;ﬁx
BIERR: RIK ERBARHFRR BIERR: RIK ERARHRR

& 7 PEIEREALCRAEERETFERR, BETSE wind HTCI 23153

BFHAEARERE—TINERE R 3/7



R

HUATAI FUTURES

i

® 2: RETIAIHNRE MALTE

s | 2024/12/22

XS

THEHLE, BETVHBRERFERS SN 12149, FELERMEAN-1392 40, $i
SHmsg, IH ECBEERYED 2.77%, IFELMEZEREEN 1.3%, ICELRERHEN
-3.46%,

8: BiEHATRELEER

?i:-‘lk ﬂﬁf; —_— |C ........ |H |M
s i === |IF
BIE 12.14 50
. S\
HBRSS 8.3 15
EER S 7.04 10
RIT 423 5 .
EREL -9.57 0 |— L ik e o
ZEEH -9.66 5
feSaRE St -103 ~10
Ty 13.92 10-01 10-15  11-01 11-15 12-01 12-15
BiRRE: RN ERGETRB L .
S S HIEKE: FRIR LRIk
B 47 R R SOR T BRI T L O
B mitiin, D, LH. FU I/KEMESR, FG. IM. V FKEHER,
* 3: BRARAWKEREE (MACFH R
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22
L
JID FU P L SC ZN MA SR EB EG BU PG AP Ol PB Y CU SF PP SN AU AL
o
23 24 25 26 27 28 29 30 31 32 33 34 35 36 37 38 39 40 41 42 43 44
m
AG HC SP RU NI CF TA B A SM LH RB M NR RM S SS C V SA FG IM
o

HiERE: R EREEHRE

B AREARERE - RTE N

HBEHNAMKERRRT @Fr0585E, EFaRAPERNENE T, —HEKHRS
FAEMKSMNELLT, TURBEQRPKE (BEEERMLA, XEFREWN
ZR), A—AEMKSMEANMEES AFEHTH ELNEBEMNEE, F61
SERK g, EEAMMEE, WKRF>FKRM, =hkz.

i =—u

RIF=



i

R

HUATAI FUTURES

s | 2024/12/22

BCEZIN

AEE, NaEmHE, KEBRINUSEFR 300 (IF),

=ECHE 500 (IC), EWammZF,
AREEWNZESE. fFHm. Bebh. £, AR, PEEE. BE2H. Tk, 45,

BELN
% 4: gEmTHRTRMEE
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22
vl x
[ S 20 Ea 2 Z
i B E A 35 =5 2 H R B 7%
g W # %5 5 Z H 5 7 | z =
h #om = & R % R ®
i be il S ) % B
& i
23 24 25 26 27 28 29 30 31 32 33 34 35 36 37 38 39 40 41 42 43 44
#H B
B * i3 N 12 T
o H R = g &£ =2 R I £l * ety a8 £
PTA LPG #® &’ bt ¥ % £ N3
b % — = HO¥ M 7 & x L Z &
yod bis| R W W T
R 1%
BIERIR: Rk EREARFRE
BFARERRERE—TIN R R E R 5/7



ﬁ ‘ 1 IR HA 1 BRI | 2024/12/22

HUATAI FUTURES

HATAERIUMSE CU2501, AL2501. AU2502. T2503. TL2503.
# 5 EAEmRMMA

ZHEY e 2%
CU2501 2.0 tc FFEE B, SRV ST K% SR AEY ih Rk 26 i Rk £ SR
AL2501 2.0 BEFATHLMA, RAREAXNER, BENEEZERS
AU2502 2.0 EHEERETIBTERF
T2503 2.0 B BB AE TR
TL2503 2.0 B BB AE TR
BRI R ERARMRE

B AREARERE - RTE N 6/7



ﬁ ‘ 1 IR HA 1 BRI | 2024/12/22

HUATAI FUTURES

AR

FIRERTAREPAANTEN. EATNEERT, ERATMZFELOER MR TEENEEIRIL. KRS
MR, ERETNNRBRIRER T EENURMAY . ERENEY, ARSI UTRIRESARERAEL.
THERFNA—BIARBE . AADARIEAREMEELERFERIRS . AR SINAREREELTERR
HBAAER THEBEN, RAEBNLGBITRIEEOERSIEN.

RATIRWERNBRETN. AL, BAREMBENUR. HEHMBIWRESE, RAFHFEKRERREURRST
ARSI HIMT . MR A FRBEHEEBAREMERN—VER, AASREZFHAKIBEDEERE.

FIRERPURARABAE . REARFPEFT, VMBI DPAREUBR. EF. 2&. SIHIFERI &M
AEEEIERRIBA A SRR mﬁ SANEIRERHITSIM. AN, FEAFISEERMER, FERBLLA %
FHE SRR, BEABNAREHTETHFRENSIA. #PHER. KATREBERBERFTENNT . AR
WREREANEIR. REIFCRIFCHIARASINEIR. REIFICRIFIC,

LRI E RN B RN FRE—UINF),

NESER

M RTXIESTIAE 1 22— 2101-2106 #T | BR%: 510000
BiE: 400-6280-888

Mk www.htfc.com

W
BY
I
~
3

BFAREARERE—

=

BRI



	配置建议
	市场回顾
	市场概览
	流动性
	板块风格
	交易结构

	配置建议

