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HUATAI FUTURES

L FERMLE

T

&1 THAHEBTE

EHRE FEH &% KK L& Lol xRy I AEE S ROS 8
T2109.CFE 97.760 97.870 97.730 97.770 97.795 -0.01% 60311 134879
T2112.CFE 97.420 97.515 97.400 97.420 97.435 -0.03% 1054 4149
T2203.CFE 97.155 97.230 97.130 97.145 97.150 -0.01% 45 72

*nan R R IR K, RAZHLER, AALZAARZX (TR)
KRR Wind, £ E2IFHARR

#%2: CTD #48 &%

SUHRD CTD IRR HBEHT P -1 AH Hh HREZ E-%

T2109.CFE  2000004.IB 0.84% 0.9892 3.21% 7.71 97.241 nan 0.5025
T2112.CFE  2000004.IB 1.21% 0.9895 3.21% 7.71 97.241 nan 0.8294
T2203.CFE  2000004.1B 1.45% 0.9897 3.21% 7.71 97.241 nan 1.0919
AR R: Wind, EEHRARE
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HKIERR: Wind, FEEBHARLKL
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HKIERR: Wind, EEBEARK
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HKIERR: Wind, EEBEARKE

2021-06-17 4/ 14



H 2R BT B ERIERSE

HUATAI FUTURES
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TF

#3: TF 448 471%

SHRD FEH R&5H FARA & s HM ke REE #HEe®
TF2109.CFE 99.700 99.765 99.670 99.710 99.710 -0.01% 16955 59105
TF2112.CFE 99.390 99.450 99.370 99.395 99.400 -0.03% 247 1090
TF2203.CFE 99.150 99.150 99.105 99.115 99.110 -0.03% 11 69

HAERIR: Wind, R\ RARIRE

k4. CTD #% 8 &%

& HRA CTD IRR H&HT &R 2K Hh REE E-¥ 1
TF2109.CFE 019650.SH 2.25% 1.0011 3.03% 4.32 100.000 nan 0.1803
TF2112.CFE 019650.SH 2.01% 1.0011 3.03% 4.32 100.000 nan 0.4907
TF2203.CFE 190016.1B 2.02% 1.0052 3.03% 4.89 100.461 nan 0.8353

HAERIR: Wind, ERARARLKE
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HKIERR: Wind, FEEBHARLKL
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HKIERR: Wind, EEBEARK
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AR Wind, 32 WAL
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HUATAI FUTURES

TS

k5. TS 444047

SHRD FEH ] FARA &Y s HM ke REE #HEe®
TS2109.CFE 100.190 100.210 100.170 100.185 100.185 0.00% 7204 29277
TS2112.CFE 99.975 100.005 99.975 99.990 99.985 0.01% 125 912
TS2203.CFE 99.825 99.845 99.805 99.845 99.845 0.02% 23 24
HAERIR: Wind, R\ RARIRE

*6: CTD 448 %%

S HRA CTD IRR HBLEF W % 2K S EE E-¥ 1
TS2109.CFE  200009.1B 1.84% 0.9887 2.78% 1.92 99.186 nan 0.1332
TS2112.CFE  200014.IB 2.04% 0.9978 2.79% 2.24 100.190 nan 0.4249
TS2203.CFE  210004.1B 2.17% 0.9968 2.83% 2.66 100.014 nan 0.4883
HAERIR: Wind, ERARARLKE
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HKIERR: Wind, FEEBRARLKL
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HKIERR: Wind, EEBEARKL
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B 11: TS £h R ZFo LM
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i

CE 31

HUATAI FUTURES

4TS-T/2TF-T

AT S A N £ B Gt

HirRsH 4TS-T 2TF-T 10y 5y 2y 10y-2y 10y-5y
% ATAE 302.94 101.62 3.13% 3.00% 2.75% 0.13% 0.37%
B K -0.02 -0.03 0.73bp -0.41bp 0.01bp 1.14bp 0.72bp
A 3 0.11 0.08 1.74bp 0.29bp 3.11bp 1.45bp -1.37bp
HAERR: Wind, SRR
&8 LRFEFEFHITED R
TZ2HF e 2%
ma DRO007 Shibor O\N CDh 1M Industry BDI
L ATE 2.19% 2.01% 2.57% 3187 3025
B K 8 -4.01bp -9.80bp 8.04bp -54 81
J8 3k -8.23bp -18.20bp 7.25bp -2 605

*BDI &£ # 3R — R
BIE R Wind, £ RIRALR
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HKIERR: Wind, EEBEARKL

2021-06-17 12 / 14



N LM

HUATAI FUTURES

H 2R BT B ERIERSE

|15 waf

3.25 4

—— DR0O7 —— CDIM
3.00 A 30
2.75
2.8
2.50
F2.6
2.25
F2.4
2.00
175 .
1.50
F2.0
2020-06-16 2020-08-24 2020-10-29 2021-01-08 2021-03-17 2021-05-26
P3 + G . 1 £ 5
HAERR: Wind, SRR
. A S 1R
B 16: 2iFminds 47
— M — BCI
52.5 [
| | \/f/\/\
50.0 [es
47.5 4 I 60
45.0 ‘/\J |55
42.5 50
40.0 4 | as
37.5 4
)
35.0 4 . . .
2011-06-30 2015-08-31 2019-10-31

HKIERR: Wind, EEBEARKE
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