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A1K(BP) 0.00 0.00 -0.16 -0.02 0.14 0.13 0.28 0.24 -0.04 0.10 -0.45 -0.02
A5K(BP) 0.00 0.42 -0.24 0.12 0.24 0.38 0.33 0.03 0.21 0.20 -1.42 -0.14
A10K(BP) 0.00 0.44 -0.03 0.16 0.35 0.63 0.74 0.21 0.12 0.36 -1.14 -0.24
08-30 0.00 0.11 -0.59 -0.26 -1.24 0.76 0.94 0.51 -0.82 0.00 -1.75 -0.86
08-27 0.00 0.11 -0.43 -0.24 -1.38 0.62 0.66 0.27 -0.78 -0.10 -1.30 -0.83
08-26 0.00 0.11 -0.55 -0.20 -1.35 0.47 0.25 0.08 -0.76 -0.09 -0.01 -0.80
08-25 0.00 0.11 -0.55 -0.21 -1.46 0.16 0.28 -0.02 -0.94 -0.19 -0.55 -0.79
08-24 0.00 -0.31 -0.49 -0.31 -1.42 -0.25 0.23 0.37 -1.03 -0.22 -0.72 -0.82
08-23 0.00 -0.31 -0.35 -0.38 -1.48 0.37 0.60 0.47 -1.04 -0.21 -0.33 -0.71
08-20 0.00 -0.31 -0.34 -0.38 -1.51 -0.05 -0.01 0.51 -1.04 -0.32 -1.16 -0.74
08-19 0.00 -0.31 -0.45 -0.37 -1.49 -0.24 -0.03 0.46 -0.82 -0.34 -1.55 -0.64
08-18 0.00 -0.31 -0.40 -0.33 -1.50 -0.38 -0.23 0.40 -0.68 -0.36 -1.39 -0.61
08-17 0.00 -0.32 -0.53 -0.46 -1.53 -0.59 -0.01 0.32 -0.85 -0.35 0.27 -0.62
08-16 0.00 -0.33 -0.57 -0.42 -1.59 0.12 0.20 0.30 -0.95 -0.37 -0.61 -0.62
08-13 0.00 -0.34 -0.50 -0.48 -1.53 0.01 -0.07 0.50 -1.00 -0.11 -0.74 -0.61
08-12 0.00 -0.35 -0.54 -0.44 -1.53 -0.31 -0.35 0.56 -1.11 0.11 -1.03 -0.66
08-11 0.00 -0.36 -0.48 -0.27 -1.58 -0.32 -0.07 0.47 -1.06 0.24 -1.17 -0.64
08-10 0.00 -0.36 -0.47 -0.22 -1.58 -0.75 -0.16 0.34 -0.97 0.31 -1.37 -0.63
08-09 0.00 -0.37 -0.47 -0.28 -1.61 -0.24 -0.18 0.55 -1.05 0.31 -1.50 -0.62
08-06 0.00 -0.38 -0.65 -0.40 -1.69 -0.32 -0.24 0.38 -1.02 0.32 -0.86 -0.57
08-05 0.00 -0.39 -0.60 -0.42 -1.62 -0.61 -0.41 0.31 -1.20 0.33 -1.12 -0.71
08-04 0.00 -0.40 -0.63 -0.36 -1.60 -0.79 -0.31 0.35 -1.35 0.37 -0.69 -0.60

AR B Wind £ A2 TFARE

E: ZAAT AR AR KB AER T X5 14 XA F Rl b al, ARTILERAELLARTILE
{, SHIBOR #| & A [g&. 7 X 14 4= 1 A F SHIBOR #) &-F-3444, F) b 538 4 B A 44T F IR 5 4547 6 A~

A5 1 F R AEAFPH0E, 7R RAEZRA SR LGE AR L, Lm0 dEN.

MM kA Ae

#) d %, BEE R A itk 200 A5 B .

2021-08-30

2/8



BRI | ENFF AR

N LA

HUATAI FUTURES

AT B NTH LA

K 2:

6.51
6.50
6.49
6.48
6.47
6.46
6.45

6.44

A BT 2

—_— AR ART

06/30 07/07 07/14 07/21 07/28 08/04 08/11 08/18 08/25

HIEARR: Wind 4 223 50 #F 7 1%

K 4:

0.11 7
0.10 A
0.09 A
0.08 A
0.07 A
0.06
0.05 A
0.04 A

0.03
0.02
0.01
0.00

-0.01 A
-0.02 -

Tl s &l & (%, 7 ) R K5 (%)

| _BENEN PN

P

20K emmm—2021-08-30

' il
61 B 14 2 SEF 74 104F

¥R R: Wind 4 &A%

r 3.3

F 3.1

r 29

F 2.7

r 25

F 23

r 2.1

r 19

r 17

- 15

A 3: E s R (%, A dh) R E (%)

— X L___EPN 20K — 2021-08-30
0.10 r 3.0
0.08 r 2.8
0.06 2.6
0.04 r 24
0.02 2.2
0.00 r 2.0
-0.02 - 18

6/™A 14 26 S 74 104

AR Wind 4 2 50 #F K 1%

A 5: WHtk X472 (L)

— 7R AT em— 75577 R AT R

2500 4

2000 A

1500 A

1000 A

500 A

0 4
2020/01 2020/04 2020/07 2020/10 2021/01 2021/04 2021/07

IR Wind f 2K AR

2021

-08-30

3/8



N LM
. HUATAI FUTURES

BRI | ENFF AR

BLBAFHRIIN TR

B6:  DRAEEH (%) A7 RkARHRAEREED (%)
6 m1X m5K 20K 15 - mlX m5XK 20K

-2 1.5 1
4 21
25 A
,6 -1 73 |
8 -3.5 -
DROO1 DR007 DRO14 DRO1M EHRiT6M EARITLY BHIRiTeM B EIRITLY
IR Wind 4 FH WA R IE AR Wind 42 20 5 AT 71T
A 8: SATEA R LB TS (%) K 9: Z2HRTHEH (%)
0.006 1 m1lX m5XkK = 20K 07 - mlK 5K 20K
0.004 - 06 4
I 05 -
0.002 I
0.4
0.000 T T T ! 03 A
-0.002 02 A
0.1 A1
-0.004
00 , -I , ‘
-0.006
0.1 1
-0.008 1 02 -
0010 4 EEAR | ZHEMI | ZERS | ZRKA | ZHEMI | ZEZ S
FROO7:1%E FROO7:5%F 3M SHIBOR:1£E  3M SHIBOR:5 4 3kE L
RAERIR . Wind 4 2 H R AT I FAE B Wind 4 2B R

2021-08-30 418



BRI | ENFF AR

N LA

HUATAI FUTURES

ERLBIITMN T

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

0.90 | X PN 20K e 2021-08-30
0.80 A1
0.70 A F 3.6
0.60 A
0.50 A F 3.1
040 A1
0.30 A1 r 2.6
0.20 A1
0.10 A1 F 2.1
0.00 A
-0.10 - - 16

GC001 GC002 GCO03 GCOO4 GCOO7 GCO14 GCO28 GCO91 GC182
HIEFR B Wind £ H2MREAFARIE
B 12: R-DR MK & (%, 4&%)R T %)

BN 5K 20K — 2021-08-30
2.0 q r 0.20
151 L 015
1.0 4

F 0.10
0.5 1
0.0 '—- T | r 0.05
05 A I 0.00
1.0 1 005
-1.5 A
F -0.10

-2.0 1
25 - r -0.15
-3.0 - - -0.20

R-DRO01 R-DROO7 R-DRO14

HIEARR: Wind 42350 HF 71T

R-DRO1M

A11: FEEEEREEEE (%, H5) 2R EH (%)

NN PN 20K e 2021-08-30

1.0 A

0.8 1

0.6 1

0.4 1

0.2 1

0.0 1

-0.2 1

-0.4 A

-0.6 -

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

HIEARR: Wind 4230 X H I

[{13: FRERARTEE/ TEEERTH (%)

006 - W1X B5X 20K

0.04 4

0.02 4

SR
-0.02 —! . !
-0.04 A
-0.06
-0.08
S | R | LR | IS

BKAEARR: Wind e 220 A R IE

| R |%i$ﬂ

TR

r 2.4
F 23
F 2.2
F 2.1
F 2.0
Fr 19
r 1.8
r 1.7
r 16

- 15

2021-08-30

5/8



BRI | ENFF AR

N LA

HUATAI FUTURES

TR LR TTHEE

A 14: b A5 F (Yo, A5 B H) (V)

| ___ESN — 5K 20K — 2021-08-30
0.03 7 r 3.9
I 3.7
r 35
0.02 A
F 33
r 3.1
0.01 A1
F 2.9
F 2.7
0.00 + T T T T T F 2.5

6B 1% 25 5% 7E 105

KAz kB Wind 4 &I %A

A16:  RERE RN ZBP, k)& L) (%)

|_NIFN _IEPN 20K —2021-04-23

0.20 4 r 350

F 300
0.15 A1

F 250
0.10 ~+ b 200
0.05 A 150

F 100
0.00 T

r 50
0.05 0

EFmRE FELEFHRE R wHES  RERW

MR EER, FeR RS HHEAN 4RI T :

https://www.yunbaogao.cn/report/index/report?reportld=1 26292

{15 RERE LA A A £ZBP, &) &L (%)

1K — 5K 20K — 2021-04-23
0.15 1 r 300
010 - F 250
F 200
0.05 1

L 150
0.00 - .
\/ [
005

r 50

-0.10 - Lo
S FEALfAAA 7= AL fRAA A fAA

HKAERF: Wind 4RI TR

B{17:  EEHEFRMETS (%)

| EPN m5k 20K
0.10 1

0.05 4

000 |l

T

-0.05 A

-0.10 A

-0.15 1

-0.20 -

.
o
=

N LNAIEEE

KB N1




