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[247] 10 A 27 B A7 A B BUTT AR RKRF R EZ N0, £ A LAk
FAE, AR ERBIRF XIFE T 2000 /205 WARE, FARA £ 2.20%. BT % B A 1000
LA W F 100 L AE ER A ZAEFNH, maeuZitE, FIRE B SIL 300 12T,

[vE] 10 A27 AEHH KSR ENSHERES. THMEH 45K 0.01%; £H5
B E ) 23k 0.02%; =B E A ik 0.01%. RATI AR LR 57 R Am L, &4
RAFWE R AL AT, 10 FHEFEHEAE 21 BIF 10 05 % E4T 0.59bp R 3.337%, 5 4
BE JFE KA 21 B IF 03 4 & E4T 0.6bp 4R 3.094%, 10 SFH1 B 4 & 3K 4 21 M8 B 47 09
W28 % EAT 0.5bp 4R 2.98%, 5 434 B 4% 7& B4 21 FE 8 B 4k 1105 % £ 47 0.88bp 4R.2.8238%.

[&:] 10 A 27 B4t R R WA £ Xwg e, KT TgslE LRk, R4E0°F
Wl 1 RSP IR 1.9370%, K 38.04 ANk & 7 RAAIR 2.3576%, # 6.15 k& 14 X
BIIR 2.4763%, Bk 2.22 AN B 1A A HIR 2.7625%, # 0.78 AN . B R 37 X = 1
1 R SAFAR 1.9196%, 7k 37.63 AN E; 7 KA 2.2867%, # 413 A& 14 RMIR
2.4338%, ik 0.34 AN B 1A A #13R 2.7004%,

[0 10 A 27 B &HAFRAE AR E F ZHTFAT, &R R 1300 1250 AT RS
s AR (k. NE s P2, 48, 29T L) 2R 1397 R, BRI A5 1284.27
L. Hd 608 RAZ Ak L3k, 154 212 AR #H-F, 603 24z A4k T2,

[&2] 10 A 27 B AR =ZFF AR ET LA LAE R g K 14.3%, %ERER
LH3EK; AEFHHK151%, HRL_FERAE %, SHRRFFRIFEH. L F,9A
I FVE R PLIE K 16.3%, ¥§ikE b A hobk 6.2 ANE o b BAKIUEEF 34 L FF Rt
Bk AR, 9 AR, &LFFRFEHN 56.3%, RILEMK 0.5 G as, BEA KRB
0.1 NE 2 &

[ZK] 10 A 27 8 30 3K FIRT —LIRT B o R X EHEKAN—H 56%, B b RZ
WA — B 35%; —KIRTH BEGRXERBRT—B-17%, B Rb AKX @REI—H-
18%; ZZIRT B Tl X EHEFT— B 32%, B sl ik @A — 8 40%.
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Z-SCORE 1 15 13 8 p N % m iy 23 iy

- S o = | = X A I

LN S . m 1%

A1K(BP) 0.00 -0.08 -0.08 0.03 0.05 0.30 0.11 156 -0.04 -1.29 039 -0.03
A5FK(BP) 0.00 2.07 -0.38 0.21 0.13 0.73 0.85 0.02 021 -1.48 0.11 0.16
A10K(BP) 0.00 429 -1.24 0.37 0.51 0.99 1.13 0.12 012/ -211 0.93 0.46
10-27 1.00 3.77 -1.77 003 -0.21 0.23 0.95 035 -0.83 -175 -0.06 -0.14
10-26 1.00 386 -1.69 0.00 -0.26/ -0.07 084 -1.21] -0.79 -046[ -045 -0.11
10-25 1.00 396 -159| -0.02 -0.33 0.20 0.58 0.09] -0.77 -036[ -0.72 -0.16
10-22 1.00 1.68 -1.43( -0.03 -0.34| -0.12 0.19 041 -095 -0.32( -0.87 -0.31
10-21 1.00 169 -167( -0.09 -0.34| -0.23 0.22 028 -1.03 -032( -0.05 -0.32
10-20 1.00 1.70 -1.39( -0.17 -0.33] -0.50 0.10 033 -1.05 -0.28 -0.17 -0.30
10-19 1.00 -0.50 -1.00f -0.04 -0.46[ -0.57 0.07 0.36] -1.05 0.19] -0.03 -0.40
10-18 1.00 -0.51 -1.02] -0.26 -0.60[ -0.13 0.27 0.11} -0.83 -0.02( -0.07 -0.45
10-15 1.00 -051 -0.83 -036 -0.68 -0.19 0.03 0.27) -0.69 038 -0.59 -0.49
10-14 1.00 -0.51 -0.84 -0.25 -0.70f -0.45 -0.16 0.42( -0.86 0.48( -1.21 -0.54
10-13 1.00 -0.52 -0.52| -034 -0.71f -0.75 -0.18 0.23] -0.95 035 -0.99 -0.60
10-12 1.00 -052 -0.79) -037 -0.76/ -0.88 -0.04 0.04] -1.01 036 -033 -0.61
10-11 1.00 -0.53 -0.74f -032 -0.79 -1.13 0.12 0.24] -1.12 0.23] -0.20 -0.69
10-08 1.00 -0.54 -0.54| -038 -0.74 -271 -2.80 037, -1.07 -012( -0.26 -0.69
10-07 1.00 0.66 -0.13] -0.28 -0.60 0.17 0.34 0.12] -0.98 -0.24 039 -0.74
10-06 1.00 0.65 -0.45 065 -0.33 0.17 034 -113] -1.06 -0.22( -042 -0.72
10-05 1.00 065 -0.54 0.56 -0.27 0.17 035 -0.85 -1.03 -0.37( -0.57 -0.75
10-04 1.00 064 -0.40 0.45 -0.40 0.18 035 -090] -121 -0.40(f -049 -0.75
10-01 1.00 0.63 -0.55 041 -0.69 0.18 035 -056[ -1.35 -042| -140 -0.69

IR R R Wind f AR AR

A LA AL AU R EAZR T R 14 RANFRHMRAEME, ARTILERAEZASLARTICE
{8, SHIBOR #| & A @@, 7 K. 14 XA= 1 /N F SHIBOR #) &£ -F3548, F b5 B A BAT Fo T AD ) 4347 6 A
A5 1R AEANEFHM, PR RAERR RS R AL, Eahisaan. AN, e e
Bt 38 MR R Tk, TR T B B B A KR A A 6 R AT A%
R, BEE K A& 200 AR B

2021-10-28 2/8



BRI | ENFF AR

N LA

HUATAI FUTURES

AT B NTH LA

A 2: N D

— EfEETEART
6.52 7

6.50
6.48
6.46
6.44
6.42
6.40
6.38
6.36
6.34

6.32 T T T T T T T T
08/18 08/26 09/03 09/11 09/19 09/27 10/05 10/13 10/21

HAER B Wind £ AT FARE
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-0.01 1
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64 B 14F 2 SeE 74 104F

e KRR Wind 4 5 50 #F 7L 12

r 35
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r 29
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r 25
- 23
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r 1.7
- 15

K 3: Bk R & (%, ) AT (%)

BN [__EPN 20K —2021-10-27

0.07 r 3.2
0.06

F 3.0
0.05
0.04 F 2.8
0.03 L 26
0.02
0.01 24
0.00 r 2.2
-0.01

F 2.0
-0.02
-0.03 - 1.8

6B 1% 24 5% 7% 105
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i

DROO1 DRO07 DRO14 DRO1IM
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AS: BATR A R IR T (%)
0.040 1 mlk m5kK 20K
0.035 4
0.030 A
0.025 A
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0.015 A1
0.010 A
0.005 A

o0 - . .-il I

-0.005 A1

-0.010 -
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HAEARR: Wind 4 223 50 #F 7 1%
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15 7

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

025 - X — 5K 20K e 2021-10-27
0.20 F 25
0.15 L 24
0.10 F 23
0.05 F 22
0.00 F 2.1
-0.05 A F 2.0
-0.10 F 19
-0.15 Fo18
020 A P17
-0.25 - - 16

GCO01 GCO02 GCO03 GCO04 GCOO7 GCO14 GCO28 GCO91 GC182
HIERR: Wind &4 %A RTRE
B12:  RDRILHE%, &) % %)

| BN PN 20K e 2021-10-27
5.0 7 r 0.00
40 b -0.02
3.0 A I -0.04
2.0 A1 I -0.06
1.0 A - -0.08
0.0 1 I -0.10
-1.0 1 F-0.12
2.0 1 F-0.14
-3.0 1 I -0.16
40 - .0.18

R-DRO01 R-DROO7 R-DRO14 R-DROLM

BIERB . Wind 4 &I RIE

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

[___BCNEN PN 20K emmm—2021-10-27
1.0 7 r 2.6
08 F 2.4
F 2.2
. /\—’\/\
r 2.0
04 A
F 1.8
0.2 1
F 16
0.0 A
r 1.4
02 4 F 1.2
04 - - 10
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HIEARR: Wind 4230 X H I
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0.08 4
0.06 1
0.04 1
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A 14: b A5 F (Yo, A5 B H) (V)

BN — 5K 20K — 2021-10-27
0.05 1 r 4.1
0.04 A I 3.9
0.03 A I 3.7
0.02 A F 3.5
0.01 A F 3.3
0.00 1 Fo3.1
-0.01 A F 2.9
-0.02 1 r 2.7
-0.03 - - 25

6B 1% 25 5% 7% 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

T BE4E

, TEEEIR S R AN —4ERBAN T :

https://www.yunbaogao.cn/report/index/report?reportld=1 28594

{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 - -0
SHAEVE FUHAMA Sl A
HAE R Wind A 2R AT 1T
B{17:  EEHEFRMETS (%)
| EPN E5K 20K
0.20 A
0.00 THE T T T d
-0.20 1
-0.40 1
-0.60 1
-0.80 4
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= B 7 iiEk SREHNE




