i

R

HUATAI FUTURES

Bt FICC4H

& 0755-23887993

P4 caishaoli@htfc.com
M #FEHES: F3056198
HEEES: 20015616
= B

& 021-60828524

P< gaocong@htfc.com
M FH%S: F3063338
/R EES: 20016648
HEL

@ 0755-23887993

P< sunyulong@htfccom
M FH%S: F3083038

KA BIES: 70016257

BREA

E FE AL

B (0755-23887993

P< wangyahang@htfc.com
M FEA&S: F3099648

1% B & Al & 5
JE M5 AT [2011]) 1289 &

MR RRE | BWAIEB R 2022/11/15

X iE E Ak R AT HE

REEHE

gt RERE. KiTm AFEITL S (BREEM. hI%). EesE. Fmt
BT,

RigHAtE EIRE.
B R
B TS

FEE R BEAEXD R MLF 2/#AR9 T 86, 11 B 15 BERIGEK 1 712 MLF 158, o7k
SERITBITEAI MBI TEZEIM TR, BrTHMMB AR DA% 11 BRIBRE LA
ZME. B 2018 FESM 10 MEAFAR, RITEAEASEN—FRAXKRE. Wind
LT, £ENT . FERSRIKRPE, EKARRE A5FEEEN—NAT=EAA

i, BHE. Wind SRRA 9K IR H I — 2B A T, RREHENEK. 1t

56, 11 B 15 BEERAHER 10 BMNEFHE, E6sMEdEXE 10 AERERE
ERT, @F8ERR—EEN, EEREELTHITHN.

BATANAR EFEMERENESEHAR. —2 11 BEFHENESWHIRFBE
FERF RS, XFMFEARSESE TEFEERESNEI, HEIEKNEF T
RS EBFEABIREMEHE, —2AFHIEEMXE, 10 AR IVEBERHEE
3.7%, ER 10 B CPI#—THKE 7.7%, LF MIEAMASBMBKHE—DHETE, =
IERBENEM., ZEXKE, BIIAAEMBESREZNERT, ETEHEER
M, REFIREHETE, REETABRMNEESENRENS. MINREEKE R ™
SHERBENRUARE, HEWEWIBELEEBENTE.

PiiEH REEXEERNEFME. £ Z &N AER EMem X FHEH~ 16 AT
T, EHERNERSEERESSE ., RREFENEN A RN ST HI9EXE,
EBENEENEERENTERNERT, TUtATE T MR Z AT

—. BIEERS 10 BHEN PMIFIAESIE N PMITIRBEE S, EEIIMNERERNETS
T, SMNEEARERELEE 0MEE—P&RE, 10 AitaEFEMSRVIIEEINGER
REHIE LB 10.3%F0 11.1%, DHREETEK 03 M0I AN R, XFHEEFAHE
MR O EESEH ANRIEKBSRERARINA, Z. SMEHRENARY, ERERE
REMERT, HMHRER. ABFEYFAE, 30 Wb~ HEERHEMA, 11 B 10
AYEANEERREM BRI TH 38 A, TELIGHESAEANNE

Zakd, EREMSH T EBEGHMRNIEE LXK R =M, ARG

BFAREARERE - RFTE



ﬁa EHAR FMAEHI | 2022/11/15

HUATAI FUTURES

EMENNIFEE KL THRMEA, BEEKPFENMNE, IRFTEIVS (REg
t. IF) ETRAENTHIMNEMEARTENTE, AR ERRS RN
HFREGEAFTEZERERZBNNGE. BadRREKE, BHIET2IHTNS
%5, BEBMERRMEARNMY, EXRFEHRESERENARE, STRANE—EX
#, BRmBINVEF TITRE N R X EBUFALBEERKBREHE R —LEBEN
e, RBEEMREFHRERESRE FERRELTESE=XLRE, KRR
MR EXMNEE — SR, MBMEFIREXNTRIHERIER FREEHER
FREFLFHNNE, RERNEKEZERAINY, BELFRHEALSE TREZ
MW, BREMERSTE, KARFRETHERD. RAZSHNERKEEDX
MgRMAIE, REBETINN TETESMEGHREHAMAFE T, HEHFE
[N ER

R

WEBCEREE (EfTKE), £FAT (LTRE), £FREERE (TTRE), £
LFBWMHETT (TORE); KEKEETHHKRE (TR,

BFAREARERE - RFTE



i

EHRBR

HUATAI FUTURES

T RIEHIR | 2022/11/15

EE

RiT. RRESZHETF, HETAFRBREXFFSTHERERAR, BREEHET
FRATRARF. RRME RXE SRS . KERETSSMBRESENG. &
KE R ETEEERRTERZH. WMIIBH, REFH~FREFRRL,
RPN ANEERHREERTR, XHARXTHREERARREGTERNAGERY, HN
Bt 2R AT, Bt st s B FFEs R BUR, INRHER Fih
REETHHLHE.

BFRDEARERE - ERENR 3/9



ﬁi:i.‘éﬁﬁﬂ‘-‘}i

HUATAI FUTURES

T RIEHIR | 2022/11/15

BB

El: HERMBL~E| 2. AEAEX

BE2: £EWMHZFEHEEENEY | B0 %

— BHFERRERDLE)
250
230
210
190

170

150

2017-08 2019-08 2021-08

—WHH ZF B EEE N — T
—— W =T EEMRNIER = %m

230 1 r 185
228 A - 180
226 A - 175
224 1 - 170
222 T T T 165
2021-11 2022-02 2022-05 2022-08

HfERIR: Wind RIS

B3:  kEHiEES | B S

HOESEE: Wind LREABHRE

Bl4: 30 XPEHHERERZIESR| #241: £

e KA A K A2

220 1
210 4
200 4
190 A
180 A
170 A
160 A
150 +
140 A
130 4
120

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

12000 - — 30K HIH R A AT E R
10000 A
8000 -
6000 -
4000 A

2000 1

0 T T
2022-04-23 2022-06-23 2022-08-23

HEkR: Wind H£RHTHARRER

E5: 22 NEHEREFAME | B TR

FHRRIE: Wind feREASHIRR

Ee: RrE-mHtRNEEY ] B X

— 22T I

40
35
30
25
20
15
10

5

0

2020-07 2020-11 2021-03 2021-07 2021-11 2022-03 2022-07

K=t RN 8200185
—XETF R A NE200555

170 |

150 1

130 1

110 A1

90 T T T T
2020-08 2021-02 2021-08 2022-02 2022-08

HEkIR: Wind RIS

BFAENRARERE—NETEHR

HiERIF: Wind S£RMEHRR

479



ﬁn EHAR FMAEHI | 2022/11/15

HUATAI FUTURES

B7: IRENERER | BAL: %

RAE I RE5008 Zh A E(VIX)

40 ;

30

20 v‘ﬂ"’

10 |

0 T T T
2021-10 2022-01 2022-04 2022-07

HfERIR: Wind RIS

FED1H

E8: FIZEERS | BHL: % £]9: SHIBOR FI=& | B4L: %
e DROQ7 e S| F Q07 e MILFOO7 OMO007 O/N 1w 2W 1M
4- ——3M M ———— M —T1Y
35 1
3 - I_‘ —
2.5 1 ] ] 1 l|
N uw‘ " mu.,u..l.u.h |
2 4
15 A
1 O T T T T
2018-01 2019-01 2020-01 2021-01 2022-01 2019-01 2020-01 2021-01 2022-01
ISR Wind £REETRE HIESOE: Wind £REETIRE
E10: DRFI=E | BfI: 9 F11: RFIZ | BfI: %
DR0O0O1 DR0O0O7 DR0O14 DR0O21 ROO1 ROO7 RO14 RO21
e DR1M DR2M e DR3M e R1T M R2M e R3M
4 -
3 4
2 N
1 -
0 T T } T T T
020-01-01 2021-01-01 2022-01-01 2019-01 2020-01 2021-01 2022-01
MIESOE: Wind £REIETRER MIESOE: Wind £REETRE

BFERNRARERE-—HNER

b2l
B
I3

579



ﬁi‘iﬁﬁﬁﬂ‘-‘}i’

HUATAI FUTURES

T RIEHIR | 2022/11/15

E12: EARRTEWAFEFRE | BH: %

E13: FEALsRITREIA SRR | BhL: %

—6MF — 1%

4
35
3
25
5
15 1

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

—61MH ——1F

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

HERIR: Wind RIS

E14: FRABREGRERES (RER) | BAL: %

HERIR: Wind R

E15: HHIREMGFIRME (K6 | B %

1y 2Y 3Y 4Y ———5Y

6Y Y 8y QY 10y

1+ T T T T
2022-01 2022-03 2022-05 2022-07 2022-09

1M oM 3M 6M

1y Y e 3Y ——5Y
7v 10v 20v 30v

35

25

15

05

05

2019-01-01 2021-01-01

BRI Wind ERHEHZRE

E16: 2FHAEGRME | BAL: %

HERIR: Wind E£REKHZR

B17: 10 EHEGRMZE | BAL: %

e h XY ZE (HH) HfR2Y EfR2Y

e PRIOYAZE (G FRL0Y —— EfR10Y

4
3
2
1
0 - T T T T -3 0 T T -2
2017-12  2018-12 2019-12 2020-12  2021-12 2017-06 2019-06 2021-06

HiERIR: Wind £RMEHRR HiERIR: Wind £RMEHRR
BFHAEARERE—TIN RFREH 6/9



ﬁn EHAR FMAEHI | 2022/11/15

SMCTH

E18: Xis¥| Bfi: Xk E19: ARM|8: X
— ETTER — X HARTHEMN
115 1
72 A
110 1
7 .
105 A 68 |
100 1 66 -
951 64
90 1 62 1
85 + t + t 6 T T T T
2018-01-01 2020-01-01 2022-01-01 2018-01  2019-01  2020-01  2021-01  2022-01
BIEKIR. Wind ERHBRHRR BIEKIR. Wind £RHBRARE

a1

F120:  frH&%VS RRZBY% | BAfL: %

i
X
ﬁ B
PB
©
ZN cu RM
© . ©
9 e AU] ol
CF © © ©
p PTA ©
© © . c
" © °© P§ % N
© S o 9 ©
© op @ AR
M
cs ey A @ ® ®
© 0 ©
FU SNey
© %0

HAERIE: Wind EREIETIE

BFAENRARERE—NETEHR 7/9



ﬁn EHAR FMAEHI | 2022/11/15

HUATAI FUTURES

B21: MriguvsS B | B %

2 ©
. FU
© © RM
CF e
© AL N PB
. ® o® ? M
© , o pp O 4 g %
PTA 0@ ¢ © " |
- © 2N i ' B 0 i '
© SR ©% © RB .

KIESEE: Wind fEREIEHRE

BFAENRARERE—NETEHR 8/9



ﬁa EHAR FMAEHI | 2022/11/15

HUATAI FUTURES

®BRAEHR

KRRERTAATINATEN., EATNEEERES, EBANIMZFELRNERERTEERMEEEARIE. AR
ERHNEL. FRETXRRIRELTEHNN M., ERRNE, ARSI TUESEAH S ANREMBEE
R HEERFTWNA—BHMRRE . RADIRIERREFDBESRFERTRS. AREAXNARERZEEY
EARXHBHNERE THHER REBXGBTROIHEENERIIEN.

ARBNRI|ERBTEY . ALE, BRBREFHON R, ERFTMZWRMHSE, RAZFHFFEKREARREMURK
ISR HIMT, IR ABRESZEAAREMEIN—VER, AR REEHAKBEMERTE.

KIRERRXARAGNE . RERASTHEWFY, FEAVIHIDPARSUBIR. BF. ZFK. SIBIBRDE
AFEAR X RIERATRN . MESARSRRSATSIA, FIRHN, FEALAFISEERGER, FHTRHLA
ERIEIA R, EASNARSHTEAEFRERNSIA. WHiER. ARATRBERBRFTENN. I
AARREDEAOER. REFCEIFCHARATNFH IR REIFCEIRC.

LRI REBRA SR B F R B —UIRF

ARIEE

N RITXIETI AR 1 E22— 2101-2106 BT | BB4R: 510000
BiE: 400-6280-888

ML www.htfc.com



