ERHURARDA

HUATAI FUTURES CO., LTD.

it

LRBR | EZRKEB IR 2022-04-15

RUMRITIERRE BEHEHR

EWMKE:

Z4 A 13 BEAFARE “EHEAEAESE BT 9 EMRMAL, AW A i
A H AR I, 2R, TR TR TSN Ly, BRAVAASTHE
ORI ALY . o, 4 A 14 B AT RN E, RARKESFZFETRL
APP(HR Z M £ X)) T 694K F M E, X2 a FOAe &%, ABREME I, K

CAHE 4 55 %

B E R R HE AR A R Z b AT, B3 AEARLEILS A 2BUn
8 S0bp L% Khg EAt, JfF B4 kAL ZRTRY, HXEMR R HH T Z AL S A
950z £ 70, M b %A RSB LZERER S0012ET. L% EASRET A THE,
Je 8 BEY A RIS IRERN e, 2007 FEA LR T = A AR AT A XANRE
*, EREZ B LM FHE 0.9, fo XA £ 40K Z5HE-0.849, Faip iR 300 F4F 0.68
89— ZIEAR X AT K ERAE AT R AT A A B o 0948 K EUK AT 0.56,

BA3ALmHEIENEEE, 3 AN s SR BE I, B RS F KR FIR
PLA BT R 2 B AR KB A THFH&R, £REFYET,3 ABAE FH &L,
R Folz o PMI Z XI5 H4ER%E, mMA A LET SRGEFHBLIFERESEE
Ao, PEE, 3 A2EAFLEHBILTRLALKR, BENFEFTHZHELKET
Bo MWEE, BE4RAT LA, BEF 2. T A AAEHHEIER, AFELZE R
HEW AR SR, mRMNEHAML T, LAAE T HELR kiR LU E K E,
EERIEHERE. RHEAAR "B hainits,

Aok kE, ERAN. BALEHET, MELRAEHEALE L —FTHENE
B, AER IR EH PR, R AT BN EBEGERE RS, AR EFHES

AT RN, AL EAFNAERITNGEE, RABRRHELH BN EF S

EHakd;, THEEHYwm, ERNEMEFELS, RESETHEMA. RAHL
FHEKREZHBAMBEARY, FTEEFFRA. 2REKEFFREGIIET, M.
OBEFREBEAFRE;, FRBEEARWERTFERENER SBEKEMR, B I0Y £
R 28% M K F T 22kt &8 ETF e #44% Lt m 2.5 &, &N 8 4%H
R N G B R

i —

Kb (RBHA): RP% ORI, aib%). Fohalii 3
FAAI LR AT B WRBA CAME).
BR) b

SERALLL (BHA
NEMILR (ZEEM. 458 64, LI

GEEER N S i

Wb WG BUE RS, &HEERE; FEXRTBL;, SHEAT; HEAH.

BREHG L HF#:

% T [2011] 1289 5
ARk FICC 44

(L8

Mk FA#5 0 F3024428

FFHI4 5 20013950

BFR R -

S

@B 0755-23887993
D4 caishaoli@htfc.com
ML 465 F3063489

FFH 5 20014617

KAA
E7F S

B 010-64405663

D4 pengxin@htfc.com

Mk A& 50 F3066607

& B

@ 021-60828524

D4 gaocong@htfc.com

}}\Jl: 5 F3063338
HBHAE0 5 20016648

2R

021-60827995

b

=
D4 wujiaying@htfc.com

Mk #4650 F3064604
F A& 5 20017091



N LR
. HUATAI FUTURES

LEHE I EAKREBIR

214

4 4148, FPEARSITEIFT 2022 5 —F B 2@ Gt B84 M A H 2. F B ARSRAT
RPBEE A KET: T—F, ARBIATHELEBFEFRARMENG. RRZA R Z
{1, BZRh REN. RBAM BAR, HREFI ST BUF BATI B TIE, 247
AWM GHGBELEFER. BRBRASFRFTF2NER, EHEARAFR PERALL,
B—F b K&t ZARZ R AR ER T ke P . MRTH P ILE
N, B ARG G AR, BARLE A a8k KR A

B JeAT AT T AT F kI, fHZXAERE, FETHTM. A FRP, BH
BATEY T HEAA B 20 b iB B4 A0 E X KA 4 A A A 400 /2R TG ik
W& APP, 5 A A4 R 300 12 BR L & ¥ & APP, 6 F A4 A 200 12 BR T #Y i ¥ K
APP. & Za¥7, AL =ZFE A APP(R = W £t X)) T2 7 =M%, Xk
ZA) A AT o RS, B =55 K ACR IR T BIE, SR AT F
U RAC GG 3FAE . — A 5 F TR DR, T B AT A S e B

2022-04-15 2/9



L ML

HUATAI FUTURES

S,

LEHE I EAKREBIR

EIEF

AR B ¥ & Bhi: Feb/HER X AERT = FH R EEMNBH B %
e 7 AN S (RD) — T T B R R A 2T
250 - e Y T R =
240 A 240 1 - 185
230 1
220 - 230 1 - 180
210 1
200 220 1
190 - ] - 175
156 4 210
170 200 - - 170
160
150 T T T T 190 T T T 165
2017-08 2018-08 2019-08 2020-08 2021-08 2021/03/21 2021/06/21 2021/09/21 2021/12/21
YRR Wind 2RI IR A& &R Wind 42 50 5 AF 7 IT
TR H 35 B BeE B 4: 30 3mMFRRERA BB FHEEREE: %

e KPR AT B A [
— 30 K I P RS R

220 1
210 14000
200 A 12000
190 - 10000
180 -
17§ 4 8000
160 6000
150 - 4000
140 A
130 2000
120 r . r . 0 T r
2018-01 2019-01 2020-01 2021-01 2022-01 2021/09/11 2021/11/11 2022/01/11
FAER IR Wind 4 B0 5 AF LI &R R Wind 4 R 5% TLIE
22 BT AR A Bl5: TR 6:  RTBIEMNAEI LN
— 22T N AR — R AR HE 20045 A e SRR T 7= SR (14200955
45 160 1
40 150 -
35
140 -
30
25 130 1
20 120 A
15 110 -
10
5 100 A
0 . . . . : . 90 . : T T . .
2019-11  2020-03 2020-07 2020-11 2021-03 2021-07 2021-11 2019-12 2020-04 2020-08 2020-12 2021-04 2021-08 2021-12
HIE R Wind & E2B KA RIE KRB Wind & Z B RAFRIE

2022-04-15 3/9



S,

LEHE I EAKREBIR

i

R

HUATAI FUTURES

BHETY

R F 35 5K i K, %
— S AR AE RS 00 35 B R AR H(VIX)
— X ST FETFI )RR
70 -
60
50 4
40
30 A
20
10 4

0
2021-02-25

2021-05-25 2021-08-25 2021-11-25

e R IR . Wind 4 280 50 AF LI

A F 7

7F'J ift/ﬁz ﬁ/fi %

DR007 SLF007 MLF007 OMO007

351 _I

A3

dmem
L

SHIBOR #) %
O/N 1w 2W
3M 6M M

$'fi. %

15
2018-01 2019-01 2020-01 202101 2022-01 2019:01 201907 202001 202007 2021-01 2021-07  2022-01

HIEARR: Wind e 250 A R IE #AE KRR Wind 42 2 WAL IE

2022-04-15 4/9



S,

LEHE I EAKREBIR

HUATAI FUTURES

L AL

[0: DRAZE

$'fi. %

DROOI1 DR007 DRO 14

DRIM DR2M

DR3M

DRO21

2020-01-01 2020-07-01 2021-01-01

AR IR: Wind 4 280 50 AF LI

2:  BASATRLEFEHF

2021-07-01 2022-01-01

-?’fl %

— 6P =1

1 T T T

2019-01  2019-07  2020-01  2020-07  2021-01

FAER IR Wind 4 280 50 AF LI
4:  BMRBEMEAH EHE (F45F)

1Y 2Y 3Y

7Y

8Y

4Y
9Y

2021-07  2022-01

-?’fl %

5Y

1 T T
2021-05 2021-07 2021-09

HIERF: Wind £ EZHRARIE

2021-11

2022-01

[1: R A % BAL: %

ROO1 R0O07 RO14 RO21

RIM R2M

R3M

—_ N W s L N 9 ®

0 - T T T T T T
2019-01  2019-07  2020-01  2020-07  2021-01 2021-07  2022-01

FHE R B Wind s 2B RS

13: B AATR AL FEA £ BAE %

— 6P =1

1 T T T T T T

2019-01  2019-07  2020-01  2020-07  2021-01  2021-07  2022-01

AR IR: Wind 42 20 WAL IE

[5:  B\MEMGHEHE (EMHK) i %
M 2M 3M 6M
1Y 2y 3y 5y
7Y 107 20Y 30Y
35
3
25
2
L5
1
05
0
05
2019-01-01 2020-01-01 2021-01-01 2022-01-01

AR R: Wind I 28 50 #F 7L IR

2022-04-15

5/9



LERR I EAXEBDR

L AL

HUATAI FUTURES

l6:  2FHE A £ Pz %

m— 2 Y FIZE (D

— ihifii2y

Khi2y

2017-12 2018-12 2019-12 2020-12 2021-12

BIERR: Wind £ A RFRIE

SMICT

18: XTI ¥z £

SIIVE [=1

102

88

86
2018-01-01

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

BAE KRR Wind £ A RFRIE

AT

TR,

R, FeRRETERAN RSN T

https://www.yunbaogao.cn/report/index/report?reportld=1 40428

[7: 10 FHE A 2 B %

S 10YFIZE (LD

FfR10Y FR10Y

3

2012-06 2014-06 2016-06 2018-06 2020-06

FYER B Wind 4 2 WA

9: AR®P

— STE AR
72

7
6.8
6.6
6.4

6.2

6 T T T T
2018-01 2019-01 2020-01 2021-01 2022-01

FYER B Wind 4 2 W R




