i

R

HUATAI FUTURES

T
M HEI&S: F3024428

BEEHES: 20013950

BKARA

Bz FICC &
& 0755-23887993

P4 caishaoli@htfc.com
M E#S: F3056198
BHEM\S: 20015616
S5 FIcC 4

= 021-60828524

P< gaocong@htfc.com
M FEIES: F3063338
BHEE\S: 20016648
IsE R FICC 42
& 0755-23887993

P4 sunyulong@htfc.com
M FEIES: F3083038
BHEEM\S: 20016257
EFfHL FICC 42
& 0755-23887993

P< wangyahang@htfc.com

M #EIES: F3099648

BRE S5
TEMSIFRT [2011]) 1289 &

HALEIASTIR G | M A H IR 2022-08-26

REMBIR R S R EKE R

REEHHE

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

Bisiite: WIRS.
BDW R
A

B R ALRES(E) 22:00 Rl REBKEERMERNES, OB ETNEEEKERTS
TREFIMT, T 10Y EEFRRK 31NNXRA, FREEBITNRETE BYE
IR, CERBRBARTIUE A REABER—E S, FEEBINKREF TTE
A, NEetbBMEE.

EHERESEMNTRERUIEHET T BB mNE. BERNSERSIITREET
MR, 8 R 240, MIBSKREATERNESME, KERSFZELIIT248E
26 B TTER D &R X SURKHEM T 6, BN A3 BT & RAK A Brm 7+,
ERMEEENDESAT, HREM IR 1S KM 8 A 31 BEFIKE=X, &
ZERRSNT, EHENZEENIRIEF T HETS, B TENSEN LSRR
BEEHRSNEE . GEXRA, FEAZRFRIMISENTREERL XA 5. X
K. ERH. IRFHRNZE—EXE.

IEHIEBURER TS R FRIBK. 8 A 22 BATTEBIMEIAER 5 F4 LPR FIZ 15bp,

RTBASHIMERS, BREIBZSMYGEINN LELFETIN, RRELE
PSR TIEE . BAKNBHNBRMEFMINET, Bttt e BB~ ME
BB RBFREN. SHEERE LERELREMBERENRLZIE 16 T, Fit
1B4-22.4%, ERFH-203%, 30 WEmEHEBMRINLETRAG, SMHAREHEE
AEMHEIENENRE. %8, BRINEREFNERERY, &% ENEUT

ERZFHAPET O THARNATE LY. (KT, REEMEF) BEH
A

B A RRRE, DRERERKERS B ImN, XRBNEMR T RRME, It
Sh, BOMBERRVINBEILTE, bR 1 S'HRENAREENER 20%, HNEELZF
FEMESAT, SENTHEMAT R~ HmGTHrEemmintg &MA
A, FHEESAEXER. FRAXEFNERSUNRZNAN. R*REHER
REEHEHSEN TRSTANDE, KXE, KRB THERD. AES

BRI EARERE—TINERER



ﬁa i'le % Eﬂ hﬂ FMRIEHHR | 2022/8/26

HUATAI FUTURES

MBKZENDANE, REREAFTREGEFNRESHNE, KEITERLERRE
ZLELEMY A

B R
WEBIANR, SXEERE, PEXFERL ABEY, #HERHE, KRfHEN.

BRI EARERE—TINERER



ﬁa e E Rt EAA AR | 2022/8/26
HUATAI FUTURES
=g

BRRTT7 ARWLEER, RITARFNAFENSEKES T KEBKRALT AR
HENEE, EERRAKE AR, PEARKNE BTG, MAMN—B0AR, &K
BERIEBLAER EXBH—LHBEELMN. REMRINA, BONRITEXBTR
EIFS0NMERREEN, —EHREKMNE 25 MER. MRATRREFINA, ARE
BOREME 50 MER, MEAMBREBKRAIE. 50 ME/INERES T,
ATHSE5ERETESHNENE, TAASHEARRTHHBETERTHROEE
T HHES.

BFANRARERE-—TINRTER 3/9



ﬁﬁﬁ%%ﬁ

HUATAI FUTURES

T RIEHHR | 2022/8/26

R

E1: HEWAH~E | 8. AM/EX

E2: SEEH_FEHEEMNES | L6 %

— A EANE SN (E)
250
230
210
190

170

150 T r
2017-08 2019-08 2021-08

— W = F R RN — ST
— W = F A E RN = ST

232 A - 185
230 A

- 180
228 A
226 A - 175
224 A

- 170
222 A
220 T T T 165
2021-09 2021-12 2022-03 2022-06

HIRSEE: Wind fEREIEHRE

E3:  KEMRER | B <

HOBSEIE: Wind H£REAEHRE

B4: B0KRFEHHRERXEH | B £

— KR A A A

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

2018-01 2019-01 2020-01 2021-01 2022-01

12000 - .
—— 30K MEHRER
10000 1
8000 1
6000 1
4000 1

2000 A

0 T T
2022-03-12 2022-05-12 2022-07-12

KIESEE: Wind (EREIEHRG

E5: 22 NEHEREFHMNE | B TR

HERIR: Wind EREEHZR

E6: RETRHtLRMEER] A T

— 22T A

40
35
30
25
20
15
10

5

0

2020-06 2020-10 2021-02 2021-06 2021-10 2022-02 2022-06

R R E N 200565
— BRI ANE200585
170
150
130
110
90

2020-06 2020-12 2021-06 2021-12 2022-06

KIESEE: Wind (EREIEHRE

BFANRARERE-—TINRTER

HERIR: Wind ERIRHRRE

479



ﬁﬁﬁ%%ﬁ

HUATAI FUTURES

T RIEHHR | 2022/8/26

W ax i 37

B7: EEhEREH | RO %

IR5003K B EFEE(VIX)
40
30
20
10
O T T T
2021-09 2021-12 2022-03 2022-06

HfEskiR: Wind HERETHZR

FlE7

E8: FIRER | B46L: %

B19: SHIBOR FIZ | B{i: %

= DR007 e===SLF007 === MLF007 OMO007
4 -
3.5 1

. ﬁwmm.;, u.l. IL

1 T T T
2018-01  2019-01 2020—01 2021-01  2022-01

alladanly, |

O/N i 2W 1M
—3M 6M =———OM =—1Y

=\ . ,.\\'
&
- &

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

HdEkR: Wind R RR

E10: DRFIZE | Bfi: %

HERIR: Wind EREEHZR

B11: RFIZE | BAfL: %

DROO1 DR0OO7 DRO14 DRO21
e DR1M DR2M e DR3M

2022-01-01

2021-01-01

020-01-01

ROO1 ROO7 RO14 RO21
e R1IM R2M' e R3M

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

HIERR: Wind £IRIEHRR

BFANRARERE-—TINRTER

HIERIR: Wind HLFRIBEHRR

5/9



ﬁ? ﬂé ﬁ Eq ﬁ ZMHREHH | 2022/8/26

HUATAI FUTURES

F12: EARITEWESRFZE | B461: % £13: EASRITRMEESRFIER | B850 %
—6MH ——1f —6M —1%F
4
35
3
25 -
2 4
15
1 T T T 1 T T T
2019-01 2020-01 2021-01 2022-01 2019-01 2020-01 2021-01 2022-01
HIEKIR: Wind ERIAKRHRER EIERIE: Wind f£ZREIGRT
B14: FHIRERFIFRMLE (b | BA: % E15: FHAPRERFIRMLE (X)) | BA: %
1Y 2y 3y 4Y ——5Y M 2M 3M 6M
Y 7Y 8y 9y 107 —1Y 2Y =——3Y ——5Y
7Y 10Y 20Y 307
35
25 P
15
05
14 . : : : -05
2021-11  2022-01  2022-03  2022-05  2022-07 2019-01-01 2021-01-01
BAERIR: Wind EREFRTARIT EIERIE: Wind f£ZEIGIRT
F16: 2 FHIEGRZE | BAL: % B17: 10 FHIEIGFIZE | A %
P EYFIZE (AH) —— PR —— EfR2Y e PEIOYFZE (BAH) —— PHRLI0Y —— EH10Y
4 35 45 - 3
4 1 25
3 25 |
35 )
3 p
2 15 15
25 1
1
1 05 21
L 15 05
0 : : . : 05 14 :
2017-12 2018-12 2019-12 2020-12 2021-12 2012-06 2015-06 2018-06 2021-06
SRR Wind 5 H IR HIESRR: Wind ERMHHIZER
BHAEARERE—TIN R R E P 6/9



th

LR FMKK I | 2022/8/26

HUATAI FUTURES

SMCTHA

E18: =XiEH | Bl X E19: ARMI|8i: X
— TR — ETHARTHEMN
72 -
101 1
6.8
96 A 66
6.4
91 A
6.2
86 - - 6 . . .
2018-01-01 2020-01-01 2022-01-01 2018-01  2019-01  2020-01  2021-01  2022-01
BAERIE: Wind EREFRIARIT FIERIR: Wind f£RIARTR
=]
BamhiA
BE20: i48% VS RR3ZEY% | BBfL: %
o
It
1=
CF
©
HC A cy
© © Al AP ©
P
S Q ZN ©
© L )
Ol PvcéBTP
© @G§ . FU Mg
te S®@  MA ®
® © r“@ snP ©
M A0 T 50
©
© P cu
© 1D
6

KIESEE: Wind (EREIEHRR

BFANRARERE-—TINRTER

7/9



EHRBR

HUATAI FUTURES

th

T RIEHHR | 2022/8/26

B21: iigu VS FEE% | BhL: %
= AP
b cs
1<*m1: PV o ©
FG
©
CF
©
cY
|
o 5 ©
© NI
M ©
SP @
© . g
©
PB
©
7C
@)
HIERIE: Wind EREFEFRE
B AR EARERE—TIN R R E 8/9



ﬁa e E Rt EAA AR | 2022/8/26

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



