ks

- 20

R 55 A

K ALIS I A

B 5 B A

BRI A

BRE 5 ) £

B 7 B35 £ A
4K 55 1 A

B 45 55 1 A

SR A A i A
HALE @A) H A
Bk N LA
AT L B A
B R LB A
LB S LB A
B BN LA
FE G REAR T B A
FE SRR B L B A
FEAR R TR B A
FE 4k R R e A
FE4E B R b A
BE SR KA P £ A
AR ML B A
L & e il
SR ECE PR LA

BRI B R P EA]

RS T Bt A

ZHIRAA

BEENBEERH

HREAIS
HREA NS
HREA NS
HREA NS
HREA NS
HREA NS
HREH S
HREH IS
AT RA T
AT RA T
HREAMNS

HFREA A,
HFREA A,

B T B LA
B T B LA

B EF HA

HFREA A,
HFREANA,

HREHIS
HREHIS
HREHIS
HREH S

% AL IR

B RERMIE,
B RERMIE,

B RERMIE,

HUATAIFUTURES Cco, LTD

, WAAE
, WAHZ
, WAHZ
, WAAE
, WAAE
, WAAE
WA A E

, WAAHZ

&, HFRENIE
&, HFRENIE

, WEAH X
WA A E
WA A E
, WEAH X
, WEAH X
, WEAH X
WA A E
WA A £
, WAHZ
, WAHZ
, WAHZ

, WAAZ

1801 &2 &4

MA A E
MA A E
MA A E

YEEHR, oA 101

R

| B & 7= b 4& 30 % B A/ 4 2017-07-14

ERMRAR BEREMA
R

ZEH AR R

® 021-68758689

>4 xuhuimin@htfc.com
M 45 F0284366

# A5 20010706

#T

ZE2RBARR

® 021-68758689

P4 xuke_zxzhx@htfc.com

Mk FA%5 0 F0290365
F KL% Z0011125

R

2 EeBRR

® 021-68758689

P4 weljunyi@htfc.com
Mk 50 F0290682
FH-H14 5 20011124



BRI | B G A AL

i

LR

HUATAI FUTURES

EA KRR
FE&HE _
grmozh  xhen weam sk 00 TEF guay  EEE EEAT qen pas
5 %) # # (RF4%)
RB1801 2017-3-2 -1 3304 2 2017-7-14 255l
SRHHALEA 400 20% 1%
HC1801 2017-3-2 1 3405 2 2017-7-14 3472

E: M EATFCKT AT EIR AR

2017-07-14

2112



£ RAR|BEF LR EARE

i

R AAGT

HUATAI FUTURES

B8 &AL

1v SREUR I B 35 ) £ A

"\‘1

B 1l: 410 A-1 A BAT L/ vk
mmmm 10H-1H (£ RB1f] == RB10H
4000 - 350
300
3500 -
LA APRUN / 250
3000 A N \ ‘l 'I' .l.-‘ 200
2500 - 150
100
2000 1
50
1500 0

2017/01 2017/02 2017/03 2017/04 2017/05 2017/06

IR R TradeBlazer Wind 4& & 17 58 #F 7 BT

2. HALHA G55 £ A

B3 %10 A-1 A AT Tk,

w10 H-1H (F5lD

HC1H HC10H
4000
3800
3600
3400 A\
3200
3000
2800
2600
2400
2200

2000
2017/01 2017/02 2017/03 2017/04 2017/05 2017/06

B &R . TradeBlazer Wind 4¢ & 17 5% A % BT

B 2: #4110 A-5 A BAT L/ ek
w10 H-5 7 (434 RB5/  ——— RB10S
4000 - 450
L 400
3500 A A 350
TN
ﬂ' .'\_ __/\/v "~' 300
3000 4|} 11| \ L e
'.'/ ~.\-~
2500 - [ 200
L 150
2000 A - 100
- 50
1500 . : . : 0
2017/05 2017/05 2017/06 2017/06 2017/07
kR . TradeBlazer Wind 48 Z2 28 5 #F 7 B
B 4: #3.10 -5 A BAT: U/ vk
w10 -5 (£i%i) HC5H  ——— HC10H
4000 - - 300
3800 A
3600 - —/\ 250
3400 A f.-/~'.‘ .’\_ 2
|_¥ A 00
3200 - A
3000 - | L 150
2800 -
2600 - 10
2400 -
2200 -
2000 . 0
2017/05 2017/05 2017/06 2017/06 2017/07
IR TradeBlazer Wind 48 27 3¢ #F % BT

2017-07-14

3/12



N LA

HUATAI FUTURES

£ RAR|BEF LR EARE

YR B B 35 B A
B5: 559 A-1A $AL: T/ vk B6: 475 %59 A5 H BAT: T/ vk
9 J1-1 5] CAHD 11 194 w9 H-5H (A5 157 19/
800 r 100 800 - - 140
90
L 120
700 L 50 700
600 L 70 600 | L 100
60 L 80
500 I 50 500
40 W ®
400 L 20 400 A L 40
F 20
" o (1T
2 Ll |
- : i, PO PO 7
2017/01 2017/02 2017/03 2017/04 2017/05 2017/06 2017/05 2017/05 2017/06 2017/06 2017/07
AR TradeBlazer Wind 4¢ 230 50 #F 70 B HAE R IR . TradeBlazer Wind 4 223090 #F 12 PT
BRI 55 A
B7: £%9A-1H BA5 ek, B8 £%IHA-S5AH 45 1/ vk,
w9 H-1H CH%ED J1A J9H 9 -5 CF%D J5H J9H
2400 2400 - r 350
2200 2200 300
2000 2000 A
L 250
1800 1800 A
1600 1600 A 1l _///_/_/—///_//: 200
1400 1400 A - ot - 150
1200 1200 1 L 100
1000 1000 A
800 800 1 50
600 600 T T . 0
2017/01 2017/02 2017/03 2017/04 2017/05 2017/06 2017/05 2017/05 2017/06 2017/06 2017/07
H IR R . TradeBlazer Wind  4& &30 5 #F 7 BT HHE KR TradeBlazer Wind 4& 248 5 #F 7 B

2017-07-14 4112



£ RAR|BEF LR EARE

L FERMLT

HUATAI FUTURES

5 BB B A

|9 £BIA-1A $h5: /v

9 -1 H CH%D JM1H IJM9

1400

1200

1000

LA

2017/01  2017/02 2017/03 2017/04 2017/05 2017/06

800

600

IR R TradeBlazer Wind 4& & 17 3¢ #F 7 BT

O B 71 BRI 3530 B A

B11: #HA89 A-1 A BLG /e
O -1 H CH%ID TC1H TCOH

700 4 50
650 4 gg
600 4 20
T 1 " I n'| ' (1)0
o TR ) L
450 4 -20
400 o
350 -50

2017/01 2017/02 2017/03 2017/04 2017/05 2017/06 2017/07

B R R . TradeBlazer Wind 4¢ & 17 5% A % BT

B/ 10: EX¥IHA-5A #4550/ vk,
e 9 -5 F CH#ED e JM5 H IJM9 H
1800 1 r 180
160
1600 4
140
1400 4 F 120
100
1200 -1
- 80
1000 1 1 - 60
| L 40
800 A
F 20
600 T T T 0
2017/05 2017/05 2017/06 2017/06 2017/07

HHE kR . TradeBlazer Wind 48 Z2 48 5 #F 7 By

B12: #$HAK9I A5 A BLE /e
w9 -5 4D TC5H TC9H

700 1 r 70

650 - 60

600 ~ —

500 W

350 ‘ ‘

2017/05 2017/05 2017/06 2017/06 2017/07

I 30

450 A r 20

400 4 F 10

4
550 ,_/./\/\/\/ L

#AE &R TradeBlazer Wind 4 22309 #F 5L PT

2017-07-14

5/12



£ RAR|BEF LR EARE

L FERMLT

HUATAI FUTURES

T\ EEEKIATE £ A

B/ 13:  #49 A-1 A HA5: /v A/14: #4409 A5 A A5 /v
-1 (4i)  ———SF1J] SF9 ] w0 H-5H ({iH)  =———SF5H SFo /]
6000 - - 300 6500 1 - 400
5800 6300 A
L 350
5600 r 20 6100
5400 5900 A L 300
100
5200 j" | I | 5700 A || 250
| Ry
5000 [ I I 0 5500 A A NP, L 200
4200 | ‘”l ” | 5200 | o
4600 - 100 5100 A
; 4900 - 1o
4400 L oo .
4200 A 4700 - I
4000 : : . . . 300 4500 L : . 0
201701 2017/02 2017/03 2017/04 2017005 2017/06 2017/05 2017/06 2017/06 2017/07

H e &R TradeBlazer Wind 4 M0 %5 #F % BT

8. ELARM 5 EA

KR . TradeBlazer Wind 48 Z2 48 5 #F 7 B

A 15 #4329 A-1 A BAG T vk, B 16: 449 A-5 A BAE: U/vk
w9 -1 ] (fi$iD SM1f] e SM9 9 H 5 H (D SM5}]  ——— SM9 A
9000 - 400 9000 - 1200
8500 L 300 8500 1 1000
8000 L 500 8000 - -
7500 7500 -
100
7000 i il il | 7000 - 600
6500 ! 0 6500 -
400
6000 - -100 6000 -
Ll ||H| | -
5000 . . : : . -300 5000 r 11 ! . 0
2017/01 2017/02 2017/03 2017/04 2017/05 2017/06 2017/05 2017/05 2017/06 2017/06 2017/07

HAE Rz . TradeBlazer Wind 48 &M 7t AT % BT

HIE R TradeBlazer Wind 4& Z 30 5% A1 % B

2017-07-14

6/12



£ RAR|BEF LR EARE

L FERMLT

HUATAI FUTURES

5 Faf B AR I

1. 2@ KRR A iE 3R 3z

|17 BuedamAE BAT T/ vk,

e SR (RB-1-0) 1/ e L[ A (RB-1-3) 5H
e REHFNE (RB-1-3) 10

1400
1200
1000

0 ¥ =V —
_20601]£/10 2014/05 2014/12 5015 07\

-400

HHE kR TradeBlazer Wind 4& Z 30 5 #F 7 B

B 18:  #HALAE @A HE BAE ST/
e BRI (HCA1-0) 1] e B [HIAN (HC-1-3) 5 H
e BT (HC-1-3) 104

1000 1
800 -
600 -
400
200 -

A0

2016/09 2017/03

0
_20801.
400 A
600
800 -

HAE KR . TradeBlazer Wind 48 & 17 50 #F % A7

2. PR R AT AL B A L3 3R

B/ 19: B8y o 450 K

e | []-RB/I

5J1-RB/I

9 J-RB(10H) /I

95 4

2013/11 2014/06 2015/01 2015/08 2016/03 2016/10 2017/05

B R R . TradeBlazer Wind 4¢ &30 5% A % BT

H20: #IF ok A5 R

e | J]-HC/| e 5 J]-HC/I

9H-HC(10H) /I

8 -
75
7 4
65 A
6
55 -
5
45 1y
4

35 T T T T T T
2014/04 2014/10 2015/04 2015/10 2016/04 2016/10 2017/04

#AE &R TradeBlazer Wind 4 &30 9T #F AT

2017-07-14

7112



L FERMLT

HUATAI FUTURES

£ RAR|BEF LR EARE

K21 BB RNk L NCRN B 22:  #ELE XM 5 K
———1H-RB/J 5H-RB/J 9 H-RB(10H) /J e | H-HC/] =5 {-HC/J 9H-HC(10/) /3
35 - 345
325 |
3 3.05
2.85
25 - 265
245 |
2 225
2.05
15 - 185 1
165 -
1 : . . . . . 145 . . . . : .
2011/05 2012/05 2013005 2014005 201505 2016/05 2017/05 2014/04 2014/10 201504 2015/10 2016/04 2016/10 2017/04
HHE kR TradeBlazer Wind  4& Z 30 5 #F 70 B e kR TradeBlazer Wind 4& 48 5 #F 7 Bp
B 23: ERAEIEMNIE Bl R B 24: REgkEE4R UL BAS R,
— 1 F-3/IM 5H-31IM 9H-3/IM ——— 1 4-SF/SM 5H-SFISM 9H-SFISM
19 1 15 -
18 14 4
17 13
16 12
15 11
1
14 09
13 08
1.2 0.7

1.1 A 0.6

1 : . : : : : 05 : : : : :
2013004 20132 201408 2015/04 2015/12 2016/08 2017/04 2014/08 201502 201508 2016002 201608  2017/02
e R IR TradeBlazer Wind 4 539 5 #F 50 B HAE KR TradeBlazer Wind 48 &7 5% AF % BT

2017-07-14 8/12



N LA

HUATAI FUTURES

£ RAR|BEF LR EARE

B 25:  AE4RIRL b BAT K B 26:  EE4RIRLU L #BA5 K
——— 1/]-SF/IRB 5J1-SF/RB 9 /1-SF/IRB(10/1) ———1/1-SM/RB 5-SM/RB 9 /1-SM/RB(10/1)
37 3.3 7
2.8 1 31
26 4 2.9 A
2.4 4 2.7 1
25 |
22
23
27 2.1 A
18 A 19 A
1.6 1 1.7 -
14 . . . : . 15 : : : : :
2014/08 201502 201508  2016/02  2016/08  2017/02 2014/08 201502 201508  2016/02  2016/08  2017/02
HHE %R . TradeBlazer Wind 4 & M8 5% AF 7 Ff HAE KR . TradeBlazer Wind 4 & 47 50 #F % 7
B 27  EESE KM Bl R | 28: A& E R Mk Bl L
e 1 J]-SFIJ w5 []-SF/J 97-SF/J e 1 J]-SM[J e 5 []-SM/J 9-SM1J
72 - 78 -
6.7 - 73
6.2 6.8 4
57 - 63 -
52 - 58 A
47 - 53
42 4 48 A
37 - 43
32 38 A
2.7 3.3 A
22 . . . : : 28 : : : : :
2014/08 201502 201508  2016/02  2016/08  2017/02 2014/08 201502 201508  2016/02  2016/08  2017/02
e R IR TradeBlazer Wind 4 539 5 #F 50 B HAE KR TradeBlazer Wind 48 &7 5% AF % BT

2017-07-14 9/12



£ RAR|BEF LR EARE

L FERMLT

HUATAI FUTURES

B 29:  E4ksF Mk Blr: K

e | []1-SF/

e 5 1= SF/

9H-SF/I

2014/08 2015/02  2015/08 2016/02 2016/08 2017/02

HHE kR TradeBlazer Wind  4& Z 30 5 #F 70 B

3. s iE SR

B 31: B HELA e 45 K

=1 ]-RB/HC

5H-RB/HC 9 H-RB/HC(10H)

135
1.25
115
1.05
0.95

0.85

0.75 T T T T T T
2014/04 2014/10 2015/04 2015/10 2016/04 2016/10 2017/04

HHE B . TradeBlazer Wind 4 & M7 5% AF 7 #f

B 30: 445 Ak LN
e | F{=SM/| e 55 [~ SM/| 9 F-SM/I

20

18

16

14

12

10

8 T T T T T
2014/08 2015/02 2015/08 2016/02 2016/08 2017/02

HAE KR . TradeBlazer Wind 4 & 47 50 #F % 7

A 32: ﬁ?é{ﬂi‘}fﬁ;'ﬂ]‘ 2 ﬁ’fj_ %

e | []-RB/IM

5-RB/IM

9/1-RB(103) /IM
5 -
45 -
4 -
35 1
3 -
25 1

2 4

15 T T T T T T
2013/04 2013/12 2014/08 2015/04 2015/12 2016/08 2017/04

K e kB TradeBlazer Wind 4& Z2 28 5 A 7 B

2017-07-14

10/12



L FERMLT

HUATAI FUTURES

£ RAR|BEF LR EARE

B 33: &y g AEHIL L5 R B 34: RSNk #4500 R

1 =113 —5-11] 9H-113 1 JJ-IMITC 5H-IJM/TC === 9]-JM/TC

0.9 3.1 1
08 2.9 1
2.7 1
0.7
25 4
0.6 2.3 A

05 21

19
04
17 1
03 15
02 4 : : : : : : 13 : : : : : :
2013/11 2014/06 201501 201508 2016/03 2016/10 2017/05 2013/10 2014/05 2014/12 201507 2016/02 2016/09 2017/04
HHE %R . TradeBlazer Wind 4 & M8 5% AF 7 Ff HAE KR . TradeBlazer Wind 4 & 47 50 #F % 7

2017-07-14 11/12



Lo oM
. HUATAI FUTURES

e FIK| B E T L& EFRE
® St =W

LR ST AEAT AT R E B R R AEATHIE L A A T3 3] AL IR E A e R R
PR ) i R 2 M i 43 33T B4k A A 0 58 A TR 8] 2 ) T 89 A R LA R VB R
AFECEERRGARKE R RIEF A R, &0 HTA LIRE P oG4 HH69 AY B 4 R A
FRd] o RBHEFM AN FRB BT, TFEARMEAT 77 KA E AP iRE 694
e RERIL LG AT T A TR T IARE FAM AT IRFAFITEATITH A 4 500 5
H RN A AT TR SARIT B AR,

WARE B A T T ERM M R E THEE R IRE 6 R 550 R R A
BT, T A R A PR 8] R A B A M AOK B SR m AL AT A LB P

SR BT BRAT 69 R IR R E 49 3 AL AR AR B TR SR A T 3B, A A R0 BE A RN 8]
TRt tR LA b SRR, f A R A PR 8) Rt B AR R SLIRE A At A 7l A AR R R
T FAE o I TR ABAR S8 SR AT AT A AR 52 F) B o 4B 2030 58 A P 8] °T A0 8 5 KRB T & #
R — B BA R E R0 IRE AR BOZ FARE R W% B AT R 69 R B A LR BT 77 ko
A f ke gE, ARE TR EF FREE R RA RS, SALFT LB XIRE A& 23,

AR P PTHE 09 B F BRIR ST AL T 1E 418 T, EAVE 8 T he A ALAT 52 5] B2 590 Ik 2 2R
Bo BIRAE I IM RALT . HFAE A RAL S N RIRAEAT R R KRG E S R 618 T A E
o BLIRAE I T ML T 18 T Ao AL 2o

A 230 50 A PR S 2017 AP A o« AR — A A

® 3] K

Hopb: ;M FAS KA RKARBT015 W F RE20E
w75 400-6280-888

# 3k www.htgwf.com

2017-07-14 12 /12



