i

R

HUATAI FUTURES

T
M HEI&S: F3024428

BEEHES: 20013950

BEA
%4 FicC4a
& 010-64405663

P< pengxin@htfc.com

ML EI&S: F3066607

#35 FICC 4
& 0755-23887993

P caishaoli@htfc.com
M FA%S: F3056198
{EBWS: 20015616
B FICC 4

& 021-60828524

P4 gaocong@htfc.com
M &S F3063338
|AEEES: 20016648
AL FICC A
& 0755-23887993

P4 sunyulong@htfc.com
MAL 8-S F3083038

BHRFIES: 20016257

BREEEHEE:
TEMSIFRT [2011]) 1289 &

HALEIASTIR & | EMASE B4R 2022-08-03

hiAFERK EKBEFIEE

REEHHE

Hmt AREIYSE (KL, RERMF). RERERRS FAREMAREX
. AEERE. RSP

Bisiite: WIRS.
BDW R
A

B=, ZaBREEKREM, SKREELFE, RIEBIVOESRHMBERE
KNZIRBELE X, RHFEAERFEHMER. BRlEFERSREHLRS,
RERBEABKR R I DUGHECE DO RBENE . tbsh, 8 B 3 Btk OPEC+
W, RERMBL TN EL,

BN FREEENLFRARN, —HTHARBAREKNAOOE, 7 ABUEREI

"BREFMSTS . (RE . BEHABRNERGSERS, IS ABRAERT
TIMRESRA SFHEFN M~ MEEMANE —EX#E, 5—FHE, 6 ANELRK
. BV REFERFBAERUNGES, BSHEASELDRATE. BRBRNE

WREABRMAZTEIVS (I, REEME) MEZHOVS. BINEFERNDAR
M, KREMENFRIHNREDRRE LG, EE_FF GDP LFRALLIBRFS-

0.9%, BIMEHX-1.6%, FEKBEFEE7 B PMI BRIBINEF NTENDEINK.

B RRRE, BEHARKROREES, RENERTHTHRNERHTR, SN
%E 7 B 22 BEENERTBEFEIAEE, XERTHKRKESENTRE R
REMABEXEFNERS VRSN, FEFMATH, £REFRBRIRFEE
EREeMNE B RSOERMBMIFEaTHRAEST NS, R~ REZH AL
7, EREREEREMSEN THER AN G, UREWBENEL, K
HETHERI. AARESHNERSENRNE, FREGINTIRBES UK AR
BENREBNRE. S RN ESRNDENEFRERE.

C Yy
WEBUR NI, SHRBNRE, FRXRENL GEREE, BEEHE.

BRI EARERE—TINERER



ﬁa H FEWMARIEH | 2022/8/3
UATAI FUTURES

HEHTHEFR, BRIOVKRRAEENZFERTRED. PERRREHNEES
=, 1-7H, BREMCHEEIINEN 4189125, FEL TR 47.3%, FEER EARE 1.3
PEDR, EL2NRABREBKRE. IEMRRAANENEEET, 7 B=FETHR
FER, BRXENILRDTEI, BELEEREEPUKRERIEEEE.

BFANRARERE-—TINRTER 2/8



ﬁﬁﬁ%%ﬁ

HUATAI FUTURES

T RIEHHR | 2022/8/3

R

E1l: MBWEH~E| 246 HH/EX E2: SEEH_FEHEEMNES | L6 %
— BT EANERD(E) — W ZF B EEE N — ST
- —— T F BRI S
232 - 182
230 250 | | La0
210 228 | - 178
- 176
190 226 - 174
224
- 172
170 oo | [ 1
150 - - - - 220 ; ; . 168
2017-08 2018-08 2019-08 2020-08 2021-08 2021-08 2021-11 2022-02  2022-05

HIRSEE: Wind fEREIEHRE

E3:  KEMRIER | B <

HOBSEIE: Wind H£REAEHRE

B4: B0KRFEHHRERXEH | 8 £

220 A
210 4
200 4
190 4
180 4
170 4
160 4
150 +
140 4
130 4
120

— KR R R A2

2018-01

2019-01 2020-01 2021-01 2022-01

12000 -
—— 30K R BN ER
10000 1
8000 1
6000 1
4000 1

2000 A

0 T T
2022-01-27 2022-03-27 2022-05-27

KIESEE: Wind (EREIEHRG

E5: 22 NEHEREFEHMNE | B TR

HERIR: Wind EREEHZR

E6: RERHtRMEER ] A T

— 22T

K= B EMNE200355K
— BT R RNIE200555

40

35 170

30

25 150

20

130

15

10 110

5

0 T T T T T T 90 T T T T

2020-05 2020-09 2021-01 2021-05 2021-09 2022-01 2022-05 2020-05 2020-11 2021-05 2021-11 2022-05
EHERIE: Wind SLREAGHIRR FHERIR: Wind £RIARR
BIFHEAEARERE—TIMNRR SR 3/8



ﬁﬁﬁ%%ﬁ

HUATAI FUTURES

T RIEHHR | 2022/8/3

W ax i 37

B7: EEhEEH | RO %

EEAREL RE005K 5 RIEE(VIX)
40

s S

10

0 : : : :
2021-06 2021-09 2021-12 2022-03 2022-06

HfEskiR: Wind HERETHZR
FlEi7

E8: FIRER | B46L: %

B19: SHIBOR FIZ | B{i: %

=———DR0O07 === SLFO007 == MLF007 OMO007

4 A

3.5 1 I—| ‘
ML

s TP ol
L “#"irr"‘r"#"““"

2
15 4

1 : I : :
2018-01 2019-01 2020-01 2021-01 2022-01

O/N i 2W 1M
—3M 6M =———OM e=—1Y

5

4

3 =

2 o

1

0 4 . . .
2019-01 2020-01 2021-01 2022-01

BUEKIE: Wind EZRIFEHZR

E10: DRFIZE | Bfi: %

HERIR: Wind EREEHZR

Bl11: RFIZE | BAfL: %

DROO1 DR0OO7 DRO14 DRO21
e DR1M DR2M e DR3M

ROO1 ROO7 RO14 RO21
e RIM R2M' e R3M

0 + T T
020-01-01 2021-01-01 2022-01-01

0 4 : : :
2019-01 2020-01 2021-01 2022-01

KIESEE: Wind (EREIEHRE

BFANRARERE-—TINRTER

HAERIR: Wind ERRHARE

4/8



N 4 38 1 1%

HUATAI FUTURES

T RIEHHR | 2022/8/3

Fl12: EERITEGFEERRER | BAL: %

£13: EARITRENMEFRFIZE | BAL: %

—_—6N — 1%
4
35
3
25 -
5 ]
15

1 T T r
2019-01 2020-01 2021-01 2022-01

—61MR —1%F

2019-01 2020-01 2021-01 2022-01

HfEkiR: Wind H£RETHZR

E14: EHARERFIRMZE (PHR) | BhL: %

HEKIR: Wind ERETEHRE

B15: FHAREGFIRMZE (X6 | B4 %

1y 2Y 3Y 4Y =——5Y
6Y 7Y 8Y Qv 10y
4 A
3.5 1
3 1 — WW
2.5 1
, _%
15 1
1

2021-10 2021-12 2022-02 2022-04 2022-06

™M 2M 3M 6M

—1Y Y e 3Y e 5Y
7v 10v 20Y 307

35

25 PR

15

05

05

2019-01-01 2021-01-01

HfEkiR: Wind H£RITHZR

F16: 2 FHIEGRZE | BAL: %

HEKIR: Wind £

B17: 10 FHIEIGFIZE | A %

m— PERYFZE (BH) —— PRy —— EfR2Y e FEIOYHZE (A#H) —— FRI0Y EfF10Y
4 35 45 - 3
4 25
3 25 ]
35 2
3 |
2 15 15
25 1
1
1“. 0s ‘]
i 15 05
0+ T T T T -05 1+ T 0
2017-12 2018-12 2019-12 2020-12 2021-12 2012-06 2015-06 2018-06 2021-06
HUBERIE: Wind £REARTRR HUERR: Wind E£REAFTRR
BFREARRERE—TUNREEH 5/8



1? 1{9 § gq ‘fmh FMREHH | 2022/8/3
. ' HUATAI FUTURES
SMCTHIA

F18: =XiEH | Bl X F19: ARM | B T
— ETTEE — ETHARTREN
7.2 -
101 [
6.8
96 A 66 A
6.4 -
91 1
6.2
86 + + + + 6 T T T T
2018-01-01 2020-01-01 2022-01-01 2018-01  2019-01  2020-01  2021-01  2022-01
HAESEIR: Wind EREAEHRRE HUESEIR. Wind EREAEH R

A i

B20: iiguw VS RRZEY | B %

ol
1X
1=
© O
© ©
o
0© © ©
© © 2o
© Mg
© © @_g@ ©
© © 0
© o © |
©
© © ©

KIESEE: Wind (EREIEHRR

BFANRARERE-—TINRTER 6/8



ﬁn i"E % Eﬂ hﬂ FMREHH | 2022/8/3

HUATAI FUTURES

F21:  NRW VS FFEE | B4 %

ol
@
ﬁlz
©
©
O |
© ©
o oo
© ©
- © © © 00
\") @'
© oo © |
© o @’ ()© s
© lo i
© o ©
A
©
©

BUEKRIE: Wind EZRIEHZR

BFANRARERE-—TINRTER 7/8



ﬁa i'ﬁ % Eﬂ ﬁ FWRZEHR | 2022/8/3

HUATAI FUTURES

siARA

AREETARATNNANTEN. EAFNERRS, BEAXATMZFEENERERTEETEEREARIE. &R
EENEL. SR EINRBIREXR S S BN MAE . EARNEY, RASTERIAESKRRERAE
W, THARFINA M RIRE . KA MREAREM2EERFERIRS . KRR AIRERZEST
ERREBAMNBEL TTHEER, RABXGBTRIENNERHEN.

KATNAKB/ENBEY. ALE, BRREFENUR. HeMEWRESE, RAZFTEMRERRE MUK
IR FIM . WA FRFEJEEARREFERN—VER, RATREZFHFBEAERETE,

RIRERBUR A AR B IR . REARSPEFY, EEANBHDPARESUBIR. %, £Fx. sIAFHRIX
AFERAERRILAR RN . MEFSAASRBHTSIA. FIRH, FTEATFKSEEARER, JPEHELR
ERPEMRR, BEABXNAREHTETRFRERENSIH. MTHEN. ARSRBERERFTENN. Fr
BARREPEANER. REFICRIFMCH AR R TIEIR. RERCEIFC.

LRI RBE RN S RN B FRE —TINF .
NEIEER
TR ATXIMET AR 1 22— 2101-2106 85T | #f4%: 510000

BiE: 400-6280-888

M www.htfc.com



