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关于开展期货和衍生品交易业务的可行性分析报告 

 
一、目的及必要性 

ѭӼ֫ᴧὤ ў ᵽ Ұῶ ԇᴻεҨї ɒԇᴻɓζ

―ᶒљѮў￼ᴃᵃӐּזι Ӊԇᴻ ᶫἮ ᴣғў Ἦ ╧ᴣ￼Ṵᶋ

ט└ ιᶈјẽᵠԇᴻ⃰Ẃ ᴣ ῶᾦίֺ￼ׁώїιԇᴻὉά

  ―ᶒ￼їṞҲўӔּז ֫ ῶ Ầṝῼ ᴣ ῏ᵝҐוּ

ўחι ᴨ ḧἮ ᾠ ιώ Ӕּזᾦꞌιѭԇᴻᴣ Ѡֳ ῭ᶽ

￼ַ  

二、基本业务情况 

（一）交易金额 

ԇᴻά  ―ᶒ￼їṞҲўӔּזј Қ↓ṳ 3 қӺᴣј

1қ Ӻἆ Ӫᶹṳ￼Ґ῏Ӡ  ַ ԎҤῼ ᵙ ᵝўוּ

ιח Ὣ ῳ ѭ 3000 єӺᴣ 500 є Ӻἆ Ӫᶹṳ Ἦ ᶀ

ὐχὛץ ᶫԓᶹ ᶽḤᵬᵝ ᶹ∆ ᶁḧᾠ ᶽ ғ￼ῼ

ῼ  ᶋᶹ ғᵝוּ ᶈі ẙԓ ᴵҨ●טӔּז  

（二）资金来源 

ԇᴻ ῶ ιј╧ᴣ ￼ӔּזјҺ ἄԇᴻ

￼ᴙדιѼјҺḾԇᴻ⃰Ẃּוғ ғּוјַ￼ẽᵠ  

（三）交易方式 

1.Ґ῏ᶋἍχ 

ᶋԓҐ῏ᶋἍχ⁞Ὧḫ ўח ∂ιԇᴻὉ і╤ ּҐ῏Ἅ

▄ ּҐ῏Ἅ і╤ῼ Ґ῏Ἅ ѧᶂ ῼ Ґ῏Ἅ і╤ Ґ

῏Ἅ ᵀ│ᶫԓᶹҐ῏ᶋἍ ᶋԓῼ ᵙ חᵝҐ῏ўוּ  

ᶋᶹҐ῏ḾἐΆχԇᴻὉ  ‗ἥ֝ ԏῶ ᵝҐ῏ўוּ



ח ￼ ּԇᴻ ᵬў  ‗ε ԋ Ά ‗ζ ᶋ

ᶹῼ ᵙ חᵝҐ῏ўוּ  

ᵼԇᴻᶈ╤ᶹῶ ғ ғᵝιѭ҃ Ү└טғּו￼

ιԇᴻ ֫ῼ ᵙ ὉᶈᶫᶹẦṝחᵝўוּ ԇᴻẦṝᶫᶹῼ ᵙ

ιᶎחᵝўוּ ₰ ᴧ ᶊתҐ῏Ἅ ᶽᶚᵬў ᵙἮ

њў  ‗ιᾤ⌂ ӡּז ᶢ ᴵί  

2.Ґ῏ᵝ χԇᴻ ṟ ♠Ѯ ᵝ ӗẔ ўחҨᴣԇᴻὙῶ

ּ ԋ￼ᵝ  

3.Ґ῏ṪԏχץὐӇј ҈ῼ ῼ ῼ  ᾠ ҊὭ ᶋᶹῼ

 ιᶹ∆ ῼ ὲῼ ṳҊὭ ַꞌҊὭ  

（四）授权期限 

ԇᴻ ѠᶽҺḬ ѳῄ 2023 ẉẉẙ ѠᶽҺᴳẦѳ

ῄ₿  

（五）实施主体 

⁞Ὧўחḫᾼừ֙ιḫᾼѮӌѭԇᴻ ―ᶒ￼їṞҲў  

三、会计核算原则 

ԇᴻ⁞Ὧ ᾤ ҲўҺ ֱ֝ 22 ᴺ— Ṫԏ ᵙ

ҲўҺ ֱ֝ 37 ᴺ— Ṫԏ֯ἵ ҲўҺ ֱ֝ 39 ᴺ—

ԇӹҮӪ ҲўҺ ֱ֝ 24 ᴺ—᷿ῼӠӪ ԋ ḧᴣԎ

ὝᴇιḾὉẦṝ￼ῼ љ חᵝўוּ Ẕ￼⁄ ᶴתιᶈ ғ

ᴣὫ ԋ ѧᴦῑ  

四、交易风险分析 

ԇᴻ ῼ ᵙ ᵝҐ῏Ḋוּ Ҩ ӉҮ ∆ꞌ ַꞌ ט└

ѭ ‰ιṄ ίֺᾣᶈ ӈιa Ὴ ᴨ ḧἮ ᾠ ιӇᵃῊּ҈י

ῼ ᵙ ẦṝחᵝҐ῏￼⸗ớιўוּ ѧӘⱡҺḕᶈ ḧ￼ ,Ѯ

ḅїχ 



ε ζṴᶋ  

ᴩᶂԓᶹ ╝ᾤ ᵙẻמ ∆ꞌᵙַꞌ└ט ּṴᶋ└ט ᶺ

ᵼ ẽᵠιҐ῏‰￼ṴᶋҮғּו ᶽ└טῊιԇᴻ￼ Ḡԅᴣᾠ

ḕᶈ ḧ￼ј ḧớ ԇᴻṄ⁞Ὧ ╝ẻמҨᴣ Ṵᶋ￼ᴪק Ὴ

￼ҟԄ  

ε҇ζ╙טớ  

Ἦ ғᵝ￼ ᵻ ֧ᵩᴣἮ ᾠ ￼ḫאᴩֹ ẔғᵝҮᵼ

ẽᵠι ḟ ẔҐ῏ ֱᴣᴃ ḧι ⅝҈ ṳ ḕᶈ

ḧ￼╙טớ ψẸԇᴻ≡ῶᴣῊ Ӡ ῊιI Һ ẶֺẈҢ

ᴩὫ᷂  

εѕζӡּז  

Ầṝ ḕᶈᵀחᵝўוּ ֹῼῂ│ ἄ Ṿ￼

ԇᴻṄḬỷ ὍҐ῏Ḿἐᵙ │ғᵝιљԏῶᵀוּ ￼

 ‗Ầṝ ιῳᶽחᵝҐ῏ўוּ ẙ Ӊӡּז  

εᵺζᾛӐ  

њўớחᵝҐ῏ўוּ Ặιʉ   ẙ ιᶈẦṝҐ῏Ὴι

ḅᾛӐҚᵔ῾Ὗ ḧ ẑ Ґ῏ᾛӐἆ῾ Ӽ֫ת Ἦ ғᵝӡỤι

ṄṾᾛӐ  

εҋζ│ễ  

ᵼ ԋ│ễᴧּוᴪקἆҐ῏Ḿἐ ᴦ ԋ│ễֺẙᴵ ἄᵀ

ῂ│⃰ẂἚ ԇᴻṾὫ᷂  

五、风险管理措施 

ε ζԇᴻᴣḒԇᴻҨᶂḲ │ễ│ ѭ ᴧṝӘὯιᶓ

ὙḬỷἮ ᴝֱιזẶṴᶋ֫‘ᵙ ι ḟᶽ ғ ᵀ ᴝֱι

ᾉấḢᾯ￼ ת ‟‗ιẦṝԅ ṪӐת ԇᴻṰấ

ѭḢᵱ￼ῼ ᵙ ╙ᵝוּ ιԇᴻᴣḒԇᴻῶ  ‗ṄѤᶈ Ѡᶽ



Һά  ᶀԓḾῼ ᵙ חᵝҐ῏ўוּ ֘  

ε҇ζԇᴻᴣḒԇᴻṰֺḧ ᶽḤᵬᵝ᷿ῼӠӪ │הת

│הת ᷿ῼӠӪḫᾼ ֱ ԅ ẙֺת ᴣᴿ ṪӐ

חẙљўֺת ת ֺẙι ṓ ḧῼ ᵙ חᵝўוּ ίֺ Ḭἥ

ẑ ᵅ ת ιѤἚ Ἦ ṪӐ ֱᵙ₿Ὣ ֺιT ת ֮ᵙӔ

Ӡזּ ιῶᾦ Ґ῏ўח ԇᴻṰ ᶵ҃ ῼ ᵙ ᵝўוּ

њўᵽ￼ח ιa ῊזẶ ԋҚᵔ￼њў ᶡ ιώ ҡўҚᵔ￼њ

ў  

εѕζԇᴻᴣḒԇᴻ ўח ת Ỉԅ ớᴝֱ ꜠ ớᴝ

ֱ   ש ᴝֱ ớᴝֱᵙ Ὴῶᾦớᴝֱψᶈ ָ ӂ

ẔḾ ἵᵓᵙ ίᴣ ӌת Ү￼ ѧι├ ᴿע ѳ ￼ Ҋԋ

ҊẽᵠιỈעҊטιẊᶈԓ ᶫע Ṵᶋעᶫ │ ᶫע ᴧּו

ᴪקῊᴣῊ῭ᾺḢᵱιa Ὴ ӡỤזּ ἩἐⅎιӠ ίֺῶᾦ ᶊ  

六、结论 

ᶈјẽᵠԇᴻ⃰Ẃ ᴣ ῶᾦίֺ￼ׁώїιԇᴻ ―ᶒ

їṞԇᴻ ẙ Ἦ ιῈᶈ ӉṴᶋ└ט ￼ᵃῊ ᴨ ḧἮ

ᾠ ιјҺẽᵠԇᴻѮ ўח￼⃰ẂẦṝιῶַ҈Ӽ֫ᴧὤԇᴻῶԋⱲ

Ɫ Ẉᴶ ◊Ҹמᴣ ўח―ᶒ￼Ἦ ιI ώ Ӕּזᾦꞌ

ᵃῊιԇᴻᴣḒԇᴻᶈά ῼᵙὉḧ ẙԓẦṝῼ ᵙ ᵝҐ῏ўוּ

ιẊṰֺḧח ԋֺẙιḾԏӌўח￼ᾛӐᴝֱ Ḭἥ  ᾛӐ ẑ

ᴣᵅ ῎Ӑ֧҃ת ḧι ᶼῶᾦ Ґ῏ ѭι ᴵίιјḕ

ᶈὫḱԅӌ Ѡַ ￼ừẻ  

 

 

ў ᵽ Ұῶ ԇᴻ 
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