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FIREK A, 12 RAEI5 Safb A LIAT T BIF69 R To W F R ) S0 AP 18] 49 4 0 5548
ERKAERE DL LML, £2021 FEZHHNXEL, $ICFIF5%ICEIHME
B R BARA BT RN, AERKT 1, WA A% A IC. IF % 5ufh &4 LRIF
T HAIKE 13.6% B4 29, 2 1C. TH % %A £4] EBAT T 0K 14.6% B2 1.9,

3. BBE5RZ

ASAE A RS BEHRIEFMET R KO TH T B4, EREAT T BT
A 345 B AF BT Ao g BAE B 09 Kok o XA 2016-2020 SFAE A 9 4R 4k 2021 S 2 AF Al aX 4
SR KT F 3o Logistic A EAZ B Aok AR M T & A IR0 Kk, 4
REW, TH BEIEAFGEETRM AL S A M, JELH A N T AAAE RINRAF AT
R ARG HORSR TN B L, W) A AR R KRR AR RSN B KA, 2R
xF T FI BT 7 35 K ag kAT iR 55, AR ARIMR AR A o

JE 2021 SEE AWM GXE L, FARELE U 4 E LR ZI54E, 500-300 35 £ TS
HOOR AT A 3 12.5%, B bk 2,78, 1000-50 45 4k £ & 465 0k BT 3 13.3%,
Bk 1.37, 500-300 35 3 % = 50 FR AT Ik 5 13.2%, B &k 1.88, IC. IF %
Hb A EBAT T AR E 13.6% BE 2.9, 1C TH % Ay 24 EIRAF T A0 H 14.6%.
BE19,

B ZIATARFIA L, AT RIRARLERBATT FREM, RE B SR 77
i, BHERERBAESANEA, TAELZHANTEMOREELE; ALHBFEE
BEERT 0 REE, BERHFRREARTZTRA L XL T VKA F TN R EF;
7 SRR A T R, Je S F AR A B 1569 B AR AT SR8 R ILAAT A B

4 R&®T=

B AT AR AL, AR AR ) T3 TR K AL

28 BB A AR
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5. MF: BABAFHAFTELE

FE AT L AR

15 1% %

_La

33 X (Talib % %)

FEAFEL A T X,

BRI

A7 A Bolling | BBANDS(adjclose, R AT R B4 | timeperiod:[3, 5, 10, 20, 30, 40,
A timeperiod,nbdevup, A B E4E5 1, 4&F | 50, 60, 120],
nbdevdn) AR Ar T HUE B =45 | nbdevup: [1, 1.5, 2]
-1 nbdevdn: [1, 1.5, 2]
@i 45 | AHFH+ATR E | Boll_ 1R ATR Ak ma R A+ | &30 A8 A # A L3 | timeperiod:[3,5,10,20,30,40,50,
Zod % ATR wROR B R I AR, L P | BRAB#MEES1, KT | 60,120],
ATR=ATR(high, low, close, | #7 ## T 4.4 $h # %42 | nbdevup: [1, 1.5, 2]
timeperiod) -1 nbdevdn: [1, 1.5, 2]
WIEIE | HERGHEN Turtle | B4&¥i@@E L3 = Max (% | g8 L /ELF@iE | n[2 3,5 10,20, 30,40, 50,
ban Trading | &%, n) ,n B ZxSMe9RK | LA EML4E5 1, | 60, 70, 80, 90, 100, 150, 200,
15 & T B4 ¥ @ T 4K | 250]
T4 =Min (R&HM, n) ,n | BEEE5-1
B AR89 o ME
P = (BT )2
i@ i 4% | Aberration %8 | Aberrat | R Ak Je A Ak sl E e A | timeperiod:[3, 5, 10, 20, 30, 40,
# ion A5, #sd £ TR | 50, 60, 120],
HFH, W% g | nbdevup: [1, 1.5, 2]
T3 _ERak i, W-F% | nbdevdn: [1, 1.5, 2]
B | WL Double | 4 M e AR FH A% | £ & EF K& L H | n_short: [3,5, 10, 20,30,40,50,
E¥cko MA 4 3 4 . SMA(adjclose, | #% %15 1, TF k344 | 60,80,100, 120,140,160,200],
n_short) A HEAE 51 n_long: [5, 10, 20, 30, 40, 50,
K 3 4 : SMA(adjclose, 60, 80, 100, 120, 140, 160,
n_long) 200]
FHEH | BERHEK EXPM BRI E AR EY L | YK ELFKH L LE | n_short: [3,5, 10, 20,30,40,50,
E¥cEo A 4 3y 4 . EMA(adjclose, | #% %45 1, TF k344 | 60,80,100, 120,140,160,200],
n_short) A HEAE 51 n_long: [5, 10, 20, 30, 40, 50,
K 3 4 : EMA(adjclose, 60, 80, 100, 120, 140, 160,
n_long) 200]
HEY | SKF EAE 3 | MidPric | A SKFEEHFHHE | YLK EFKIPHLZLE | n_short: [3,5, 10, 20,30,40,50,
SR | FHAH L e ¥4, 4239 4, MidPrice(high, | # %45 1, T¥%k3 4 | 60,80,100, 120,140,160,200],
low, n_short) A HEAE 51 n_long: [5, 10, 20, 30, 40, 50,
¥ 35 & MidPrice(high, low 60, 80, 100, 120, 140, 160,
n_long) 200]
& ¥ | A RAa 4wk et | Hilbert | 4% 8 & R 44 48k ot T H 3+ 5 | Hilbert £ 24 %5 0 1 | Timeperiod:[1,2,3,4,5, 10, 20,
KIAE | B8 _Transf | #+ % F+ & £ | KBMEEF1, £4 | 60, 120,240]
orm HT_TRENDLINE (adjclose) F0m
HeH | EEIHE Kaufm | #Hi# % 234%: % LF K& & | n_short: [3,5, 10, 20,30,40,50,
EECE an B ¥ % KAMA(close, | # %2451, T% k¥ 4% | 60,80,100, 120,140,160,200],
n_short) K eE 4z 51 n_long: [5, 10, 20, 30, 40, 50,
¥ ¥ % : KAMA(close, 60, 80, 100, 120, 140, 160,
n_long) 200]
HE¥ |MESA AE R |[MESA | £ ¥ % , kK ¥ % | £¥LELFKPHPLLE | fastlimit: [0.1,0.3,0.5,0.7,0.9],
LrAr | B =MAMA(adjclose, fastlimit, | % %425 1, T F K354 | slowlimit:
29 BRFAARE
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slowlimit) KB4z 51 [0.01,0.03,0.05,0.1,0.2,0.4,0.6,
0.8]
HEH | FERHL MidPoi | 1 A Az $it 39 & 4239 | A& EF K3P L AL | n_short: [3,5, 10, 20,30,40,50,
¥R nt 4. MidPoint #Mm%1E51, TFKPYL | 60,80,100, 120,140,160,200],
(high, low, n_short) Kz 51 n_long: [5, 10, 20, 30, 40, 50,
¥ 35 &: MidPoint(high, low 60, 80, 100, 120, 140, 160,
n_long) 200]
FHE ¥ | WL R% SAR e b % | ZIH LF ML L d | Acceleration:[0.01,0.02,0.04,0.
¥R =SAR(high,low,acceleration) | # %1% 1 %## F% | 06,0.08,0.1,0.2,0.3,0.4,0.5]
Podh KR B EAE 51
HEH | ZTHEHH | TRIX R = E s ROt F 4 my & EFKRHYEZ LS | n_short: [3,5, 10, 20,30,40,50,
LAAF | FHL %2 3 4% =T3(close, n_short, | # %425 1, TF K34 | 60,80,100, 120,140,160,200],
vfactor) A Az 51 n_long: [5, 10, 20, 30, 40, 50,
¥ 3 & =T3(close, n_long, 60, 80, 100, 120, 140, 160,
vfactor) 200]
HEY | FRABHIHL MACD DIF,DEA, % DIF #= DEA 34 % i£ B | Fastperiod: [7, 8, 9, 10, 12, 13],
KA AT MACD=MACD(close,fastper | MACD 5 # 4% iE & 3 # | Slowperiod:
iod,slowperiod,signalperiod) | %1% 1, % DIF #= DEA
¥ %4 i L MACD W iE3%
AE B EE 51
HEH | BAFE IntraM B A % = (high+low)/2/open | & B A 3 & X F | Timeperiod: [3,5, 10, 20, 30,
L4547 oM # timeperiod B # % 7% threshold w4 %, &% | 40, 50, 60, 80, 100, 120, 140,
e 160, 200],threshold
H;EY | KHKEHE ROC ROC= ROC(close, | ROC W 4z F#ka% 0 nf | Timeperiod: [3,5, 10, 20, 30,
EEiEEan timeperiod) AE#Mm=4E 51, % |40, 50, 60, 80, 100, 120, 140,
ROC &y T# L5 # 0 nf | 160, 200]
A EES 1
FHEH | BNKREIE STDS | H=log(high)-log(low) #H STDS #9354, 4 | n_short: [3,5, 10, 20,30,40,50,
EEEE L= log(low)-log(open) B & EFKIHXLLEE # | 60,80,100, 120,140,160,200];
C= log(close)-log(open) %4251, TEFKHLAL | n_long: [3,5, 10, 20,30,40,50,
= AE -1 60,80,100, 120,140,160,200]
R E | BRI Chaikin | AD=ADOSC(high, low, | % AD % XF 0% &# % | fastperiod: [3,5, 10,
Figon close, volume, fastperiod, | %, AD %.--F 0 m % | 20,30,40,50, 60,80,100,
slowperiod) s EfE 5 120,140,160,200];
slowperiod: [3,5, 10,
20,30,40,50, 60,80,100,
120,140,160,200]
REEF | REFT A | VWAP | &R S it £ timeperiod | & # M L F 3 £ & &4 | Timeperiod:[3,5,10, 10, 30, 40,
FEon 3 & B #935 &34 &, %425, TFH LKL E# | 50,60,80,100,120,140,160,200
=AE5 ]
AR F | RETHIEA oBvV Ea Ay, 28 RidEF8 | A& EFKHYE LS | n_short: [3,5, 10, 20,30,40,50,
F& AR i REERE, RS | ®EEFT 1, TFKHL | 60,80,100, 120,140,160,200];
AR Z Lk, WAL OBV | Lz 51 n_long: [3,5, 10, 20,30,40,50,
mEARABRRXEAHARE 60,80,100, 120,140,160,200]
OBV. g B4 KR EZ T2k,
kg OBV & KB X Z
A& 8 OBV,
OBV=0BV(close, volume)
MR E | ek OBV_c | #4 OBV 547 5 s 4idB a9 | 48 % R HAF 1 4-1 2 | Timeperiod: [20, 60,
1547 orr £ 3) timeperiod B A8 X &% | M, %k AEHAE X R H4E | 120,250,370,500]
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A5
B 335 | ShEM 2Rt MOM_r | it period A~ % B 695k 2k timeperiod:[3,5, 10, 20, 30, 40,
b 50, 60, 80, 100, 120, 140, 160,
200]
threshold:[5,10,15,20,25,30]
B oA 35 | At iR E5H 4T RSI RSI=RSI(close,timeperiod) % RSl X F timeperiod:[3,5, 10, 20, 30, 40,
b 100-threshold, % it &= | 50, 60, 80, 100, 120, 140, 160,
%, 4RSI )F 200]
threshold, % it & %125 | threshold:[5,10,15,20,25,30]
R 45 | RERETHEK MFI MFI=MFI(high,low,close,vol &L MFI X F | timeperiod:[3,5, 10, 20, 30, 40,
o ume, timeperiod,threshold) 100-threshold, £ & &= | 50, 60, 80, 100, 120, 140, 160,
%5 % MFI s F | 200]
threshold, & & & %12 % | threshold:[5,10,15,20,25,30]
B335 | AHMIKFNIEAF ULTOS | ULTOSC(high,low,close, L MFI X ¥ | 11:[7,8,9, 10,12, 13],
ban C t1,12,t3) 100-threshold, % i F = | t2: [14, 16, 18, 20, 26],
f£ %5 % MFI s F | t3:[14, 16, 18, 20, 26],
threshold, & & & %1z % | threshold:[5,10,15,20,25,30]
B35 | IR AT CClI CCl(high,low,close,timeperio | % CCl X F threshold, | timeperiod:[3,5, 10, 20, 30, 40,
*R d) ABA=TIEES; 4% CCl| 50,60, 80, 100, 120, 140, 160,
s F-threshold, & & & | 200]
%1z 5 threshold:
[80,100,120,140,160,180,200]
R #45 | &5 = #3h | CMO CMO(close,timeperiod) % CMO X F threshold, | timeperiod:[3,5, 10, 20, 30, 40,
ban 18 A% AdEHETES; % CMO | 50, 60, 80, 100, 120, 140, 160,
s F-threshold, & & & | 200]
%4z 5 threshold:
[50,55,60,65,70,75,80,85]
R # ¥ | FALIE AT KDJ KDJ=STOCHF(high,low,clos | % KDJ X F | timeperiod:[3,5, 10, 20, 30, 40,
P e, fastk_period,fastd_period) | 100-threshold, % & &= | 50, 60, 80, 100, 120, 140, 160,
%5 ; % KDJ JvF | 200]
threshold, & & & %1z % | threshold:[1,3,5,7,9,11,13,15,1
7,19,21,23]
BoE 3 | RS AR William | WilliamsR % WillamsR Xk F | timeperiod:[3,5, 10, 20, 30, 40,
AR sR =WILLR(high,low,close,time | 100-threshold, % & &= | 50, 60, 80, 100, 120, 140, 160,
period) 5% ; % WilliamsR /JF | 200]
threshold, & & & %1z % | threshold:[1,3,5,7,9,11,13,15,1
7,19,21,23]
R 335 | S8R 3 Quantil | High=1i& % timeperiod B 4 | & # M-#& i high W& | timeperiod: [20, 60, 90, 100,
* e threshold 445 %, =, A&T low Il & % 150, 200,250,500],
low= it % timeperiod B # threshold: [.95, 0.9, 0.85, 0.8,
1-threshold 213 4%, 0.7, 0.6]
R 335 | % 4%k %k X 4 | Contin ES ERFTHRYIHAER | 248 ERRXH B X% K | days[1,2,3,4,5,6,7,8,9,10,15,2
AR R.4% uous % Fdays WA=, #4TF | 0]
%X B B XK TF days
A%
FHRR: FAEAT A SAT AR
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IR A KB R (COREN 8 T3 18 B A FIE A7)

& A #8 (13AR)  #8 G64R)  K# (61248)

BAFHK E# 15% ik Bk 15% 2k R 15% %
A E#k 5-15% 3 5-15% kK 5-15%
E% FRME-5%-+5% YR ME-5%-+5% PRh@E-5%-+5%
A2k Tk 5-15% T 5-15% Tk 5-15%
BAE Tk 15% Lk Tk 15% 0k Tk 15% 0k

b AR A P )

EHEAREM ARG R LT 2008 5, R—RKEFHIEAREEELR QM EGLZENTL

F0g Lz AN E) o AR AR FIE SR A PG AT F a8 ZENEF B K E L.

ERIMKBL. MELHEH. RAER. REWBF LS, WA LAMKLS A KEH S

B FMNB RS LHERFRRRIY P SA MBI ETAR K&, 27 E 2

VRGP EMmELRT o WA RILEFTREEARNE, LHEARMIZTE A RG] Fo

FAEH W ER (Fhedk) ARG ZRATTF NG,

Ak, RIEM W EABEZS., QFABENTES, REULBARI T AERLE

Jy E 2, @it At X3R4 2 aA R FRITRAATAHARA X

A% S 38

G, BEFHL. Birk. EHALRETE, BEEZ R AT E SRS B AL LT
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ARAEY LEREN KA RN AT HHE “ANE" ) FERLM.
A 8] DRATH G BT F W) L 504, A EFW ST ELEFT [2011] 14545
A RARE AL AN 8 8B P AR o AN 8] R A B A S RIS mAL I A AN 8] 8 5 KB P

AR RARERAT AN AATREGELAAMTAT R LRT, AN 8] ) RA2 TARIEZLAZ & 69 50 1
%%Lﬁ,gﬁ&KﬂﬁMﬁﬂ%&iﬁm%Ek%oWH $aaz%mi¢ma&%uzfii
EREE, ARFS, AN TRE 5 RRETEIA LR A — 2 RE And2iEn
A EAVGA R, 12 The A B LA T MR EHE %T#%E%&ﬁ%ﬁéi%,%kyﬁﬁ%ﬁ
& RAESATIT N iE 5 89 AR R A IR T

BARATH T, ARE T 0945 & ST AR89 F I M RIEAT ARG 3, &R A H & 2 A A &
PR BOR B AT MARARTE Re B P B AR ARE T O E LSRG & LA,

ERLERFRERETN . RREFFENGFTH. T A TRRENRRBELEFELEZR, FIEE
A SAAL Sy AR R F AT 69 09 1 e AN d

BAEATH OUF, A 8] RAAEART A AR A AR 7 69 4AT ) BT 5] BT AR 2k AAEAT oA, 37 H

F B AT AR R

AR E BB TFIRY XA, MR AGPR S XL, FIARERIGRRANIFH. K%
AN 8 F P IR, AFATIM IAAATAF AT X 4] 358 KT 1B AR S 69 23k R34 N
B, TAFHIRE N BAEA RN, AR AT R AR SIRIE, TR TEARA T ARALAFGE

B PRI E RIS, B b A RIEN A SRR, LRAM RS ST R &
B30 A g

RIEMT AR IE

Wopk: EETPLHBEINS FTARFTERERS %2 T2 4
AN BER

¥, 75 8621-63325888-1592

B A 8621-33315862

M dk: www.orientfutures.com

Email:  research@otientfutures.com
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