ﬁi} ERHURARAA

HUATAI FUTURES CO., LTD.

BRI | S RBGERI AR 2019-09-29

BE L L5

R IR IZ A IR X HT [2011] 1289 %

AR KWL

LE
Rahx
B3 A BTk
¥ A FHh% B 0755-82537411
PE
Pdcaishaoli@htfc.com
Mok F A% 5 F3063489
BRI 3297 32,93 0.12% AR
R e b2
RS 16.64 17.06 2.46% BIEE 5 20014617
BT 6.67 6.61 0.91%
EARA
EELR 36.35 38.55 -5.71%
RV

RS 15.56 16.00 -2.75%

B 0755-82537411

RIBIEH 17.35 17.83 -2.69%

P<chengiao@htfc.com
Bz 17.26 17.98 -4.00%
Mk FA&5 0 F3036907

fERip7E ol 11.00 11.39 -3.42%

Rt 9.01 9.32 -3.33% L
= B
g 25.98 27.05 -3.96%

W B 021-60828524
N ;

PRI BR S 33.73 34.40 1.95% P<  gaocong@htfc.com

SRR 22.93 2374 -3.41% Mk %455 F3063338
T 18.85 19.64 -4.02%

s 27.35 28.34 -3.49%

E I 9.64 10.04 -3.98%

EBET 57.72 61.98 -6.87%

BEZ5 44 34.87 36.11 -3.43%

VNG ] 19.58 20.29 -3.50% GESCEA ‘
- E AR BB AR, 0k R
AR 13.00 13.55 -4.06% L

L2 21.91 22.83 -4.03% 2019-09-16
ﬁ{é 38.41 40.46 _507% 72 DL}‘\';&CH *B\i%ﬁ)ﬁﬁuz’%’ﬁ'— EP ) F%

B ot 4

BSRE 31.95 33.00 -3.18% 20190901

B RS 17.56 18.03 2.61% SNLRFNER (—) —FARZILE
e 38.35 39.94 3.98% R A 89 22 Ja 4l

2019-08-22
el 36.18 37.35 -3.13%
Mk 7.13 7.36 -3.13%
WEM 55.55 58.51 -5.06%

R 36.76 39.42 -6.75%



HUATAI FUTURES

L FERMLE

B RIS | & BAB SR IE 4R

EERRAE E3 ¥ A Tk%
10 -3 4B 0.17 -0.06 0.1
xE
10 F-2 £ 0.05 0.1 -0.06
10 &£-6 B 1.18 1.26 -0.08
EDfe B iR =
10 -1 £ 1.17 1.08 0.09
10 -3 4B 0.7909 0.6988 0.0921
hE
10 -2 £ 0.391 0.3817 0.0093
el 10 -3 £ 1.1 1.07 0.03
10 -1 2B 0.366 0.3457 0.0203
EE
10 -2 £ 0.462 0.39 0.072
10 -1 £ 0.2 0.19 0.01
=E
10 -2 £ 0.25 0.27 -0.02
EEERXKFFE
A A FE4h%
(10Y-CPI)
ZH -0.06 0.10 0.16
SR 2.06 1.92 0.13
N 1.35 1.33 0.02
i) 1.75 1.72 0.02
ENEE 3.49 3.51 -0.02
EE -1.21 -1.26 0.05
EE 2.05 2.16 0.11
BEARF -1.05 -1.16 0.1
& D Hr 2.70 2.70 0
TEH -0.41 -0.30 0.1
B 3.65 3.99 -0.34
HEF 0.35 0.37 -0.01
i 1.44 1.49 -0.05
E 0.30 0.29 0.01

2019-09-29 2/10



B RIS | & BAB SR IE 4R

HUATAI FUTURES

N LM

1: EE AR B 64 B R B S
R

0.00% -
-1.00% -
-2.00% -
-3.00% -
-4.00% -
-5.00% -

-6.00% -

-7.00% -
SRR Y EZ TEE T fE

HKYEARR: Wind £ RZBARARLIK

& 3: IR AEA He 0 JE) K P S
w8 O
0.00%
-1.00%
-2.00%
-3.00%
-4.00%

-5.00%

-6.00%
SRl AW EH A FE Tk

ARz Wind 4 50 58 #F 71T

halll3
o

~HOME HE F

BT Y%

REUR MR W RAE

2: LIEM R 69 B F A H RN 45 7
L RS Nl

o -

-500000000 -~
-1000000000 -
-1500000000 -
-2000000000
-2500000000 -

-3000000000

-3500000000 -
el A TR BME R OER Tk M &R FE

HAEARR: Wind 43580 G0 #F 201

& 4: FARR IR 69 B T2 AN B4 7T
m2019-09-27

2000000000 1

0 1 —
u il
-2000000000 I I

-4000000000

-6000000000 1

-8000000000 H

-10000000000 1

-12000000000 -
N RETR Eh RAE PEZY Wk AR Tk 7 R

HKAEARR: Wind £ R RARTIK

2019-09-29

3/10



L ZMU | R BIERIZA R

L FERMLE

HUATAI FUTURES

B F—AT L AE AR b

& 5: EAEAR e 69 T B R T Bl %
— i —— Tk FiEAiE
—_— Y ——
e AR
140

120
100
80
60
40
20

0 +

2010/05 2012/05 2014/05 2016/05 2018/05

HIERPF: Wind £EBRARE

®7: R AR B 0 T A R T AL BL5 %

e | [ G e | IF ] e | AIE T FAEAT
e [ E B e IR A 4R ERNZESSS
L A

9

8

7

6

5

4

3

2

1

0

2010/05 2012/05 2014/05 2016/05 2018/05

HBAEARIR: Wind S 500 50 #F 7 Ix

B 9: RAEMR I 69 T B R T A #Ai: %
—_— ik T e B2
e G2l — NIl
120
100
80
60
40
20 F‘M -~ = 2 v__..-a.-.:'-w
0 - T T T
2011/10 2013/10 2015/10 2017/10

F IR F: Wind 42 R R AR

6: LAEAR B 69 S AL A5 %
e [ JE G e [ AIE A o] e [ IE TOME AEAT i
e [AIEJH O e FAEPR Y e FAIE G e FIE(E S
R IR = FAEAH

12
10
8
6
4
2
o
2010/05 2012/05 2014/05 2016/05 2018/05

B &M Wind 4 200 5% BF R %

& 8: EIEAR SR 69 R E F A A %
—— LA ——— LA ——— LTk AT i
e BAEI R e FAEPRE e R e EES L
e FAEHLE A

7.0000
6.0000
5.0000
4.0000
3.0000
2.0000

1.0000

0.0000 + T T T r
2010/05 2012/05 2014/05 2016/05 2018/05
HIE R Wind H X FHFRTIT
B 10  RIEMR G TR R T4 BA5 %
A W Tk LR T
224 i 58 EER ~H

2011/10 2013/10 2015/10 2017710

HAE AR Wind 4500 XA LI

2019-09-29

4 /10



B RIS | & BAB SR IE 4R

N LM

HUATAI FUTURES

& 11: IR M M b A BT 25 %
e Bt T Wi = 2
=] St {58 EER ~H
14
12

2011/10 2013710 2015/10 2017/10

HIERPF: Wind £ EBRARE

R F——RA& 3

B 13: A BREIRRAEHSE

0.00%
-0.50%
-1.00%
-1.50%
-2.00%
-2.50%
-3.00%
-3.50%
-4.00%
-4.50%

-5.00%

BA5 Y%

m AL (%)

i FaE <Rl H Bk

HIERF: Wind £ ERKARE

12: EAEAR R 69 PR 8 A BA5 %
i Bt Tk Wi —
[ — I M AP

'2011/10 2013/10 2015/10 2017/10

HKAERR: Wind 428 %A RIT

& 14: A R AR RNAEAE B L EeAN
= YME—fEbREE = M- R ARGEE B

70

60 '|'

50 A

40 1 J_

30 T T

20 1 L T
0] - +
0 : : : : .
i JEIA Wk 23S FasE

HIE R Wind H X FHFRTIT

2019-09-29

5710



B RIS | & BAB SR IE 4R

SR

HUATAI FUTURES

i

15:
3.00% -
2.00% -
1.00% -
0.00% -
-1.00% -
2.00% -
-3.00% -
-4.00% -

fF100

AR B IBOVESP ATEHL

i KSENSEX30

AR

& 17:

3.100 1
3.000 A
2900 A
2.800 A
2.700 A
2.600 A
2.500 A
2400 A
2300 A

%200

i
BB Tk

M

IR E T RLIG 6 R Rk

B E——4 Rk

L5 %

i Pk Bk

#EEDAX
7LECAC40

Wind 4& &1

SHIBOR & &y £,

11500
Ee (=544

H#:225
EREYIVE
7
izl
45 A TR

LiiFgReE
RAIERAR

1

P HRTS
IS TR A

AR
it F—— B AR

L5 %

— 2019-09-27

2.200

AR Wind 4 50 58 #F 71T

16: AREZMRIET A EIL o %
e JEEIT TAVARRL e 403K 6 5 FRE500
#4100 1% ECAC40 THIEDAX
— H%225 i [ 25 A Fa THA TR
e A7 L5200 i LSENSEX30 %% HRTS
FiFgEE VIE R B IREE
70
60
50
40
30
20
10
0 T T T
2015/05 2017/05 2018/05 2019/05
HIER T Wind 4 HZIRAFRIL
& 18: oA ) o 4%, 2450 %
— 2019-09-27
4500 1
4.000
3500
3.000
2500
2.000 A
1.500

IMH3INMHINH

20F 44 B4 B 104F 20%F 404F

HKAERR: Wind 4280 KA RIT

2019-09-29

6 /10



B RIS | & BAB SR IE 4R

L FERMLE

HUATAI FUTURES

-1

-2

-3

it F—— B N B4 EFI K

& 19: TF &80 £ A5 %

TF4ZE- T

TR %

2018/01 2018/04 2018/07 2018/10 2019/01 2019/04 2019/07

HKAERR: Wind £ R RARIK

/21l SAHE #A5 %
—_— 1TFT 105Y (£

1035 - 05
1030

L 04
1025
102.0 L 03
1015

L 0.2
1010
1005 L 01
1000

L 0.0
995
99.0 01

2018/01  2018/05  2018/09  2019/01  2019/05  2019/09

HIERF: Wind £ ERKARE
B 23:  SEH £ B %

—251TST

10-2Y )

MR EER, FeR RS HHEAN 4RI T :

https://www.yunbaogao.cn/report/index/report?reportld=1 9859

& 20:

20

15

1.0

-05

-1.0

-15

T &5 M £ Az %

—_— TEFE-TE e TFEEE

2018/01 2018/04 2018/07 2018/10 2019/01 2019/04 2019/07

HKAERR: Wind 42K RIT

& 22:

4.5 1
4.3 1
4.1 1
3.9 1
3.7 A
3.5 1
3.3 1
3.1 A
2.9 A1
2.7 1

25

) TF it 89 A R 254 B %

e 2019-09-27 e 2019/5/30 2019/5/23

2019/5/16 2018/10/10

1y 2y 3y 4y 5Y 6Y 7Y 8Y 9Y 10Y

FIE kB Wind £ EBRARIE

& 24:

oAk £ A5 %

— 1251 TS-TF 5-2Y (4D




