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A1K(BP) 0.00 0.00 -0.09 0.09 0.00f -0.60 -0.24 -0.12| -0.04 0.14 0.01 0.01
A5K(BP) 0.00 0.01 -0.07 040 -0.02 -0.15  -0.27 -0.06 0.21 0.45 -0.72 0.01
A10K(BP) 0.00 -1.04 0.02 022 -0.01 0.23 0.10 -0.01 0.12 0.17] -2.49 0.09
11-23 1.00 0.44  -1.62 0.01 -047f -059 -0.04 0.03) -0.83 -0.80] -1.17 0.18
11-22 1.00 043 -1.53| -0.07 -0.48 0.00 0.21 0.15( -0.79 -0.94 -1.17 0.17
11-19 1.00 044 -1.69 -0.10 -0.51 0.05 0.14 0.09] -0.77 -0.95 -0.98 0.18
11-18 1.00 043 -1.75| -0.13 -0.51 -0.38  -0.12 0.02] -0.95 -0.97 0.54 0.14
11-17 1.00 0437 -1.51f -0.29 -0.51 -0.27 -0.07 -0.03] -1.03 -0.98 -0.39 0.17
11-16 1.00 042 -1.55 -0.38 -0.46| -0.44 0.24 0.08] -1.05 -1.25 -0.45 0.16
11-15 1.00 -0.48 -161] -036 -0.51 -0.23 0.03 0.14] -1.05 -1.15 -0.44 0.07
11-12 1.00 152 -130, -0.34 -0.44( -0.21 -0.03 0.13 -0.83 -1.00 2.63 0.15
11-11 1.00 1.50 -1.16| -0.25 -0.43 -0.43 -0.15 -0.06] -0.69 -0.97 -1.08 0.11
11-10 1.00 149 -154| -022 -0.42 -0.60 -0.28 0.03] -0.86 -0.96| -0.16 0.12
11-09 1.00 1.47 -163] -021 -047( -0.82 -0.14 0.04f -0.95 -0.97 1.32 0.08
11-08 1.00 147 -1.54( -0.29 -0.54| -041 -0.24 0.12] -1.01 -0.95 -0.03 0.08
11-05 1.00 148 -151f -020 -0.50f -0.54 -0.36 033 -1.12 -1.16 055 -0.05
11-04 1.00 0.40f -1.59| -0.20 -0.35 -0.84  -0.38 0.16f -1.07 -1.16] -0.34 0.03
11-03 1.00 040 -1.34 -0.16 -030; -0.89 -0.29 0.18] -0.98 -1.01 -0.62  -0.05
11-02 1.00 -0.48 -1.49 0.01 -0.26f -0.96 0.00 020, -1.06 -1.06f -1.15 -0.06
11-01 1.00 -049 -1.14/ -0.06 -0.26 0.78 1.26 0.07) -1.03 -1.10f -1.22 -0.08
10-29 1.00 3.62 -1.70 014 -0.22 1.10 1.41 040 -121 -1.11 -0.67 -0.06
10-28 1.00 371 -1.62 018 -0.23 0.69 117 037] -135 -116] -064 -0.13
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EAIHIS A MR, TmNAA S R ek BN BN KRN e & K NS HH m
A, BFE) R A A 200 AN S B .

2021-11-24 2/8



BRI | ENFF AR

N LA

HUATAI FUTURES

AT B NTH LA

A 2: N D

— E R RART
6.50 7

6.48 A
6.46 A
6.44 A
6.42
6.40
6.38 1
6.36 1

6.34 1

6.32 T T T T T T T T
09/14 09/22 09/30 10/08 10/16 10/24 11/01 11/09 11/17

HIEARR: Wind 4 223 50 #F 7 1%

A 3: Bl s 5w X (%, A 5h) R H) (%)
BN [__EPN 20K —2021-11-23

0.02 r 3.0
0.01 L 5
0.00

F 2.6
-0.01

F 24
-0.02

r 2.2
-0.03
-0.04 r 20
-0.05 - 18

6™ A 14 2% 5% 75 104

AR Wind 4 2 50 #F K 1%

A 4: E I # 5w & (%, A ) &K (%) A5 WA EAHR (L)
[ EESEN PR 20K e—2021-11-23 2500 - AT e 75 £l AT T H LR
0.01 A r 33
b 31
0.00 1 2000 4
F 29
-0.01 4 L 27
1500
F 25
-0.02 1
23 1000 -
-0.03 1 F 21
F 19 500
-0.04 1
Fo17
-0.05 - L 15 0
6/4A 14 24 54 74 104 2020/01  2020/05 ~ 2020/09  2021/01  2021/05  2021/09
e R Wind 4 20 50 AT I HAE AR Wind 4 240 AT IR
2021-11-24 3/8



BRI | ENFF AR

N LA

HUATAI FUTURES

BLBAFHRIIN TR
A 6: DR #| &% 3 (%)

m1X m5K 20K

DROO1 DR0O07 DR0O14 DROIM

AR Wind 4 50 50 HF 7 1E

A 8: BATH AN R EZREF) (%)

0.005 - miX m5K 20K
0.000 __- T - T T J

-0.005 1

-0.010 A1

-0.015 A1

-0.020 A1

-0.025 1

-0.030 A1

-0.035 -

FROO7:14F FROO7:5%F 3M SHIBOR:1£E  3M SHIBOR:5£E

AR Wind 4 223 50 #F K 1%

B7: RLAELIMKEETD (%)

mlX m5kK @ 20K
1.5 1

S I B

-0.5 1

-1.5 A

-2.5 1

-35 -

HARiT6M ERHRITLY BpdlsRiTem  BROHIRTTLY

FIE R Wind 42 2 % AT RIS

K 9: BT HEH (%)

01 - m1x 5k 20%
0.1 A
0.0 A
0.1 1
0.1 1
0.2 1
0.2 1
03 1

0.4

EHERR | ZEMI | FREXS | BHERR | ZARNGIL
KE 7

=S

BAE RN Wind 4 330 50 #F 7L IR

2021-11-24

418



BRI | ENFF AR

N LA

HUATAI FUTURES

ERLBIITMN T

A10:  EIEEARE R RS E (%, Adh) BT (%)

030 __BECNE PN 20K e 2021-11-23 59
0.25 A F 26
0.20 A F 25
0.15 - F 2.4
0.10 A r 2.3
0.05 A r 2.2
0.00 A r 2.1
-0.05 - - 20

GC001 GCO02 GCOO3 GCOO4 GCOO7 GCO14 GCO28 GCO91 GC182

HIEARR: Wind 428050 HF 71T

B 12:  R-DRKZHFE%, &H)REH%)

___BBN PN 20K

15 7

-0.5 1

-15 -
R-DR0O01 R-DRO07 R-DRO14

HIEARR: Wind 428050 HF 71T

— 2021-11-23

R-DRO1M

r 0.00

r -0.05

 -0.10

r -0.15

r -0.20

r -0.25

- -0.30

B/ 11:

1.0 A

0.8 4

0.6 1

04 1

0.2 1

0.0 1

0.2 1

-04 -

AL B 1k 58 K 3 2 (Y%, A Eh) B (%)

NN PN 20K e 2021-11-23
r 2.8

F 2.6
F 2.4
F 2.2
F 2.0
r 1.8
r 16
r 1.4

r 1.2

- 1.0
R-001 R-002 R-003 R-004 R-007 R-014 R-028 R-091 R-182

HIEARR: Wind 42231 5 HF I

K 13:

0.2 7
0.15 1
0.1 A
0.05 1
-0.05 A

-0.1 1

EREFRARTEE/TEEEHT (%)

H1X B5K [ 20K

% | R |§i@ﬁ % | R |%ﬁ$ﬁ
R g

BKAEARR: Wind e 220 A R IE

2021-11-24

5/8



BRI | ENFF AR

N LA

HUATAI FUTURES

TR LR TTHEE

K 14:

0.01 1~
0.00 1
-0.01 A
-0.02 A
-0.03 1
-0.04 A

-0.05 -

R

K 16:

0.20 4

0.15 1

0.10 1

0.05 1

0.00 7

-0.05 -

A B (%, A5 )R T (%)
BN — 5K 20K — 2021-11-23
r 39
L 3.7
[
I 3.5
F 33
F 3.1
F 2.9
F 2.7
- 25
61 A 1 26 54 74 104
kIR Wind 4RI RARIL

TR R kAT R A £ BP, A 4h) B F) (%)

| ___BBN PN 20K — 2021-04-23
r 350

F 300

200
r 150
r 100

50

EHa8 LT R WHES  REMWE

MR EER, FeR RS HHEAN 4RI T :

https://www.yunbaogao.cn/report/index/report?reportld=1 29969

{15 RERE LA A A £ZBP, &) &L (%)

1K — 5K 20K —(021-04-23
0.15 A r 300
0410 A F 250
F 200
0.05 1
F 150
0.00 1 T
____// B
-0.05 1 .
-0.10 - -0
SRR 7=V fAAA 7= fFTAA+ =L fRAA
AR Wind 4 280 KA 15
B{17:  EEHEFRMETS (%)
mlK 5K 20K
0.10 A
0.05 1
0.00 _J . J . [ | . _.
-0.05 A
-0.10 1
-0.15 -
=iy iy T higs HEMMIE



