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H 2R BT B ERIERSE

i

TSR MG

HUATAI FUTURES

T

&1 THAHEBTE

S HRD F &S &5 M RAKH W EH X b 33 RXZ #EeE
T2106.CFE 98.505 98.510 98.400 98.400 98.480 0.28% 39 130
T2109.CFE 97.910 97.980 97.855 97.880 97.910 0.14% 54649 127918
T2112.CFE 97.510 97.660 97.510 97.565 97.600 0.13% 780 3575
*nan A FHIEHR K, RALHLLR, XX EALRE (TR)

HAE KRB Wind, EEHRARE

42 CTD %% 8 2%

SUHRD CTD IRR HBEHT P -1 AH Hh HREZ E-%
T2106.CFE  2000004.IB 3.86% 0.9889 3.19% 7.72 97.372 -0.0273 -0.0151
T2109.CFE  2000003.1B 1.20% 0.9824 3.20% 7.69 96.609 0.3248 0.4223
T2112.CFE  2000004.1B 1.33% 0.9895 3.19% 7.72 97372 0.426 0.7966
AR R: Wind, EEHRARE
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HIEFRK: Wind, £ E2IEHARR

B2 T Zh%MmL£AH
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HKIERR: Wind, EEBEARK
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AR Wind, 32 WAL
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TF

#3: TF 448 471%

EHRE FEH RaHH FARM &2 xR I AEE SO 3
TF2106.CFE 100.150 100.150 100.150 100.150 100.150 0.07% 24 758
TF2109.CFE 99.755 99.820 99.750 99.765 99.775 0.09% 19475 56924
TF2112.CFE 99.470 99.510 99.445 99.470 99.455 0.10% 88 1067

BIERR: Wind, £ RZIRHARIR

#4: CTD A& A &%

EHRG CTD IRR BRET L& A S BREE E-¥
TF2106.CFE 210002.1B 4.05% 1.0012 2.97% 4.34 100.253 0.0029 -0.0174
TF2109.CFE 210002.1B 1.61% 1.0011 2.97% 4.34 100.253 0.1829 0.368
TF2112.CFE 210002.1B 1.67% 1.0011 2.97% 4.34 100.253 0.2985 0.6884

HKAERF: Wind, H£RHRARKE
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B 5: TF 2 h & 2 o L £ £ %
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B 6: TF £ %5 Mh 2 A%
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HKIERR: Wind, EEBEARK
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B 7: TF £ h X EFKEH
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HIEFRR: Wind, £ E2IEHARR
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AR Wind, 32 WAL
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TS

k5. TS 444047

EHRE FEH RaHH FARM L& Lol xRy I RS 3 SO 3
TS2106.CFE nan nan nan 100.470 100.520 0.00% 0 1540
TS2109.CFE 100.205 100.235 100.190 100.215 100.220 0.05% 8475 29069
TS2112.CFE 100.000 100.025 100.000 100.020 100.015 0.06% 80 824

BIERR: Wind, £ RZIRHARIR

% 6: CTD 44 0 &%

EHRG CTD IRR HBREF LR S A B SRz E-¥
TS2106.CFE 210008.1B 3.88% 0.9921 2.73% 1.87 99.704 -0.0285 -0.0215
TS2109.CFE 200014.1B 2.00% 0.9975 2.79% 2.26 100.190 0.0528 0.2207
TS2112.CFE 200014.1B 2.13% 0.9978 2.79% 2.26 100.190 0.058 0.3952

HKAERF: Wind, H£RHRARKE
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HKIERR: Wind, FEEBRARLKL

B/ 10: TS £ A5 MM 2 A%
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HKIERR: Wind, EEBEARKL
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B 11: TS £h R ZFo LM
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HIEFRR: Wind, £ E2IEHARR

B 12: TS %7 IRR F= R007
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HKIERR: Wind, EEBEARKE

2021-06-11 10 / 14



H 2R BT B ERIERSE

L FERMLE

HUATAI FUTURES

4TS-T/2TF-T

AT S A N £ B Gt

HirRsH 4TS-T 2TF-T 10y 5y 2y 10y-2y 10y-5y
E NI 302.97 101.64 3.10% 2.98% 2.74% 0.12% 0.36%
H kg 0.06 0.03 -2.23bp -2.42bp 1.05bp 0.19bp -3.28bp
A 3k 0.06 0.00 3.50bp 4.40bp 9.06bp -0.90bp -5.56bp
HAERIR: Wind, R\ RARIRE
&8 LRFEFEFHITED R
ERHT e 2%
ma DRO007 Shibor O\N CDh 1M Industry BDI
L ATE 2.12% 1.89% 2.52% 3032 2481
B K8 -15.23bp -29.60bp 1.61bp -14 61
JA 5.75bp 4.00bp 9.41bp -60 -49
*BDI #7238 —H
HIERIR: Wind, 4RH AL
11 / 14
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B 13: BRith2LE%
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HKIERR: Wind, FEEBHARLKL

B 14: RHh£2AH
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HKIERR: Wind, EEBEARKL
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HKIERR: Wind, EEBEARKE
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