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[5247] 20 B 47 1 FMRHTFTHMMAFE (LPR) H 3.85%, 5 FH AL LPR A
4.65% , MM EZ ISANANARBFLRE,

[ ] 20 B BAE5% 2Lk, 10 SFH 24 645k 0.17%, 5 58 25 443 0.09%%,
25 E N ALk 0.05%0 4RAT IR £ BA) B4 A F T 4T 2bp £4, BE 16:30, 10 SFHE
TF & Bk 210205 M4 35 & T 47 1.6bp 4R 3.35%, 10 41 B 4 7 B 4 200016 < # % F 47 1.89bp
3R 2.96%.

[ ] M BER A, 1-6 A B3, 48 —F& N AR 117116 1250, Fk3g K 21.8%;
AEH—BAETRE 121676 1274, BB K 4.5%. 4 BFEIALN 100461 1275, F g
K 22.5%, HPIEAR S P 1437 124, RIEK 61%.

[£5:] 20 B TPFHAESHK LK, RATRANTHHE2@E T4, RAENERLFHE 1 X

B S AR 2.1946%, #k 713 AN BT RAAFR 2.2153%, 3k 3.05 AN & 14 R AR 2.2639%,
LA AARE; 1T ANAHIR 2.5550%, 2 9.5 ANRE. RARFX @Y 1 X4 RFPIR
21824%, #k 7.07 AN B T RINIR 2.1729%, 3Kk 2.61 A3 & 14 RHAIIR 2.2631%, ¥ 1.29
ANIES T ASAHAIR 2.4989%, i3k 21.27 AN E

[&] 20 B ARKAFRLLE TS L, 2RRA 15001270, 4AT A A5 Pz A

(kA A E . P2 4Ee. R T H) BRI 1179 R, BRI EHM 117225 1270,
H 688 RAZAME Bk, 87 RAZ AT, 357 RAZ A T#. 204 HERKTFE RS
A, EAKEARERT 1892 R, ¥R XA F A 1534.27 14 o

[Z K] 20 B Rk RATERAAT, ¥ F RAHE RA T LB AL E] 9248 7T, k%%%
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HUATAI FUTURES

P E T EFWIRTENR

A1 BR. 4847, ER. bk, BEREXFITNZZMA AL T K
L Ri7E JERERINE Vlim =53]
[iz]

Z-SCORE ] o} ] E'; # ﬁ g I; E i B i

moo#w r | e 2l e = 5 lm 0|z 8

# B x| O Lo® | @ &

A

A1X(BP) 0.00 0.01 0.10 -0.02 -0.13 -0.32 -0.16 0.11 -0.04 -0.11 0.05 0.01
A5 (BP) 0.00 0.03 0.07 0.05 -0.23 0.04 0.07 0.05 0.21 -0.12 -0.57 0.05
A10K(BP) 0.00 0.05 0.17 0.12 -0.54 0.21 0.01 -0.01 0.12 -0.15 -1.70 0.11
07-20 0.00 -0.46 -0.61 -0.33 -1.67 -0.58 -0.02 0.45 -0.81 1.04 -0.55 -0.74
07-19 0.00 -0.46 -0.71 -0.30 -1.54 -0.26 0.15 0.34 -0.77 1.16 -0.59 -0.74
07-16 0.00 -0.47 -0.71 -0.29 -1.58 -0.06 0.15 0.24 -0.75 1.18 -0.94 -0.71
07-15 0.00 -0.47 -0.75 -0.31 -1.52 -0.30 -0.03 0.32 -0.92 1.20 0.68 -0.60
07-14 0.00 -0.48 -0.66 -0.36 -1.54 -0.39 0.11 0.33 -1.01 1.23 0.78 -0.79
07-13 0.00 -0.48 -0.69 -0.38 -1.44 -0.62 -0.08 0.40 -1.02 1.17 0.03 -0.79
07-12 0.00 -0.49 -0.67 -0.36 -1.25 -0.32 -0.02 0.15 -1.03 1.16 0.08 -0.75
07-09 0.00 -0.49 -0.69 -0.38 -1.32 -0.20 -0.12 0.81 -0.81 1.21 0.14 -0.74
07-08 0.00 -0.50 -0.72 -0.39 -1.50 -0.46 -0.23 0.22 -0.66 1.19 -1.47 -0.73
07-07 0.00 -0.50 -0.69 -0.41 -1.30 -0.71 -0.10 0.49 -0.84 1.18 -0.13 -0.76
07-06 0.00 -0.51 -0.78 -0.45 -1.13 -0.78 -0.02 0.46 -0.93 1.19 1.15 -0.84
07-05 0.00 -0.51 -0.74 -0.47 -1.20 -0.88 -0.34 0.29 -0.98 1.18 0.68 -0.75
07-02 0.00 -0.52 -0.73 -0.41 -1.15 -0.80 0.00 -0.14 -1.10 1.22 1.37 -0.72
07-01 0.00 -0.52 -0.73 -0.21 -1.08 1.04 0.05 -3.45 -1.04 1.23 0.63 -0.60
06-30 0.00 -0.34 -0.80 0.39 -0.96 2.54 1.67 -0.16 -0.96 1.34 -0.18 -0.64
06-29 0.00 -0.34 -0.82 0.50 -0.84 1.82 1.70 0.29 -1.04 1.26 -1.18 -0.69
06-28 0.00 -0.35 -0.82 0.41 -0.99 2.60 1.97 0.26 -1.00 1.22 0.33 -0.64
06-25 0.00 -0.35 -0.72 0.30 -1.02 1.89 0.97 -0.43 -1.18 1.24 1.00 -0.71
06-24 0.00 -0.35 -0.68 0.24 -0.99 1.12 0.56 0.05 -1.33 1.20 0.98 -0.66

HIER R Wind 48 2B WA LR

i ZAAAHAE MO SRR EAED T R 14 KA R RS FE, ARFILERA£ETLARRILE

i, SHIBOR #| & AFGR. 7 K. 14 Xf= 1 AN A SHIBOR #) £ -F-3414, b3 A B A AT Fo B ) 4047 6 A
A5 15 RLAEEAZFHME, 7B RAZRA &7 LFE AL, LiFRMNEHEN.
KR A F A S5 P RN AETE %

TN FG R Y ) T AR, TSR B 4T S 3R A

B AR, B R E it 200 ARG H

HH A A

WP kT e
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A 2: AR L A 3: Bk 5 R & (%, &) R (%)
—_— EETHART — 1K — K 20K em—2021-07-20
6.50 7 0.02 r 3.0
6.48
0.00
6.46 L 28
6.44 -0.02
F 26
6421 -0.04
6.40 1 P24
6.38 -0.06
F 22
6.36 -0.08
6.34
-0.10 r 20
6.32
6.30 T T T T T T T . -0.12 L1sg
05/19 05/26 06/02 06/09 06/16 06/23 06/30 07/07 07/14 6/™A 1 26 54 74 104
A AR Wind 4 240 WA IR I RIR: Wind 4 m I WA R
A 4: TR E FHE %, &H)REH (%) A 5 W ESTE (L)
PN PN 20K e 2021-07-20 — T URAT R e— 7GR AT T H
0.02 q r 35 2500 -
0.01 4 I
0.00 A+ L 31 2000 4
-0.01 1
-0.02 1 b 29
-0.03 A F 2.7 1500 A
-0.04 1 F 25
-0.05 1 L o3 1000 4
-0.06 1 L,
-0.07 1 I w00 ]
-0.08 1 19
-0.09 r 17
-0.10 - L 15 0
= 14 24 54 74 104 2020/01  2020/04  2020/07  2020/10  2021/01  2021/04
HYE R Wind 4RI RIT HAE R Wind £ 2R RIR
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A6 DR #| &% 3 (%)

Em1X EM5K 20K
50

40
30

20

10. I
0 — e . —

-10
R& X 14X 1A

AR Wind 4 50 50 HF 7 1E

A 8: BATRA R ZHREH (%)

E1Xk m5K 20K
25 1

20 A

15 A

‘w3 o

-10 A

-15 A

-20 -
ROO1 RO07 RO14 RO1IM

HIEARR: Wind 4 223 50 #F K 1%

B7: RLAELIMKEETD (%)

m1XK m5K 20K

DROO1 DR007 DRO14 DRO1IM

FIE R Wind 42 2 % AT RIS

A 9: ZHTHEH (%)

m1lX m5K 20K
1.5 1

S I B

-0.5 1

-1.5 A

-2.5 A

35 -
HARiT6M HEARITLY RipHIRTOM  BRADHIRTTLY

BAE RN Wind 4 330 50 #F 7L IR
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A10:  EIEEARE R RS E (%, Adh) BT (%)

RN PN
0.05 1

0.00 1

-0.05

-0.10 A

-0.15 A

-0.20 A1

GC001 GCO02 GCOO3 GCOO4 GCOO7 GCO14 GCO28 GCO91 GC182

HIEARR: Wind 4289 5 HF 71T

B 12:  R-DRIKHEF (%, &%) RE(%)

BN [_EPN 20K
2.0 1

1.0 1

0.0 A

-1.0 A

-2.0 A

-3.0 A

4.0 4

-5.0 1

-6.0 -
R-DRO01 R-DROO7 R-DRO14

BIERB . Wind 4 &I RIE

20K e 2021-07-20

= 2021-07-20

R-DRO1M

2.4

F 23

F 2.2

F 2.1

r 2.0

r 19

r 1.8

F 1.7

- 16

0.05

0.00

-0.05

-0.10

-0.15

-0.20

A1l FEEEEE RS E (%, H4) ZEH (%)

[___ BN PN
1.0 7

0.8 4

0.6 1

0.4 1

0.2 1

0.0 1

-0.2 A

04 -

R-001 R-002 R-003 R-004 R-007 R-014 R-028 R-091 R-182

HIEARR: Wind 4230 X H I

A13: FLLBARTER/FTEEARTH (%)

H1X E5K " 20K

20K emmm—2021-07-20

-0.03 A
-0.04 A1
-0.05 1
-0.06 1
-0.07 A
-0.08 1
-0.09 A1
-0.1 1

% | RE |gﬁ@m

AR

IR Wind A2 KT R

% | RE |%ﬁ$ﬁ

L

r 25
r 2.0
r 15
r 1.0
F 05

- 0.0

-0.01 1
-0.02 A
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B4 AR E (%, )R T (%) B15: RREFE” LA A A EZBP, 4R L) (%)

kX sk 20K em—2021-07-20 w— 1K w— 5K 20K ———2021-0423
0.15 - - 300

0.02 - - 39

001 -

0.00 _J. . . . . L 3.7 0410 A F 250

001 ] || 1

0.02 1 M35 L 200

003 . 0.05 -

'g‘gg ' b 150

-o:os 1 3t 0.00 J T

-0.07 1 L 5 r 100

008

-0.09 1 L 27 005 1 F 50

2010 1

011 25 -0.10 - -0

¢rA 1F 2% % TE 0% By S 2 7YY S 7 7Y R 2, 7Y
A& KRR Wind R RLIR A RR: Wind 4RI KA R

A 16: TR R kAT R A £ BP, A 4h) B F) (%) |17: E#HASSRNELES (%)

|_NIFN _IEPN 20K —2021-04-23 mix m5K 20K
0.20 ~q r 350 0.03 14
L 300 0.02 A
0.15 A1 0.02 1
F 250
0.01 1
0.10 ~+
r 200 001 4
n 0.00 ~+ T T
0.05 150 -
-0.01 4
F 100
0.00 1 -0.01 1
o0 -0.02
-0.05 - -0 -0.02 -
EmRE  FLEHAF R wAES RERWL B EEhn T hiEE BRAEB NI

MR EER, FeR RS HHEAN 4RI T :
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