ﬁi: e SRR A 52

HUATAI GREAT WALL FUTURES

201355 A 17 B

REBBBRIAE B R

/KB B A FH 37
B EKAE
tcz@htgwf.com

T (021) 68755980

@ 1502-114-0596
W http://is.gd/YYdnpl
% : http://is.gd/DiKGeF

TS Btk H  SHFE1305 SHFE1309 TOCOM SICOM
HHE 19400 19700 19975 280. 8 299. 5
A 19700 19900 19875 282.7 299
Tk 2 -300 -200 100 -1.9 0.5
Tk kTR -1. 52% -1.01% 0. 50% -0. 67% 0. 17%
R R 1305 1309
FRAL & 238 691520
Hi{E 204 644238
ESREN -8 6984 155422
HI{E 6986 154670
%A= 1309-1305 1401-1309
ENIES 175 590
HI{E 375 590
R ER (A) =% (H)
Wty | HE 121090 87290
HI{E 122137 86850
Tk 2 -1047 440
Tk kTR -0. 86% 0.51%
4H rul309 44 B 1% B 2% B 3% B 4% Bk 5%
WE H 45540 20129 20329 20528 20727 20927
B 1% B 2% B 3% B 4% B 5%
19731 19531 19332 19133 18934
PRI
PSR A — . 05 S Z4k8L IV, 09 & 21/NE k.
REHE | BEARKRTS k3 L5 WL I IR

BFLHRE—RNLTF A




Y 1 3 4K 0 A

HUATAI GREAT WALL FUTURES iﬂii}]'ﬁ‘ EI %&
Brid 19750 19750 19800 19800 18900
AUE 20100 19900 20150 20150 19000
Tk 2k -350 -150 -350 -350 -100
Tk kg -1. 74% -0. 75% -1. 74% -1. 74% -0. 53%
RBL X IR A ZH RSS3 STR20# SMR20# SIR#20
HHE 2760 2525 2525 2480
Hi{E 2780 2550 2535 2500
Tk 2k -20 -25 -10 -20
Tk ks -0. 72% -0. 98% -0. 39% -0. 80%
AhEEHRAY (P E ) ZZH RSS3 STR20# SMR20# SIR#20
BHE 2960 2590 2590 2505
HI{E 3010 2605 2600 2540
Tk 2k -50 -15 -10 -35
Tk kTR ~1. 66% -0. 58% -0. 38% -1. 38%
PPT
ANFETIH I A IR 2K
bl
AXBR " il A
B/ RRRAOE s
i )
ENIES 83.6 3101.8865
ERE | TE 83.72 3106. 0024
Tk 2k -0.12 —4.115932
Tk kTR -0. 14% -0. 13%
PRI
JERMN A [0V MR B2 /N
T TZH
BB RN JRT T2 T FOB & E CFR R E
(EJn/m) (E7n/m)
EINIES 14200 14250 11000 1470 1485
A A 14500 14450 11000 1470 1480
Tk 2k -300 -200 0 0 5
BB | kEkE -2.07% -1.38% 0. 00% 0. 00% 0. 34%
THR-RE
ARBERBNE ) e B (E
)
ES IR -5550 -5500
KL -5600 -5650
Tk 2k 50 150
2

R EHK




i

R 1

HUATAI GREAT WALL FUTURES

AR E IR

Tk KR -0. 89% ~2. 65%
PR
GRS RIS o BT LR R SR AR L, R SHERK SN ST R
P EMOET 0a&§3£3 S b ﬁﬁﬁ; ﬁ“””%gi s b
HHE -1994. 121782 -0. 099931 -3678.97912  —0.18417918
HI{E -2029. 897547 —0. 101775 -3733.4357  —0. 187845821
Tk ik 35. 77576498 0. 0018438 54. 45658  0.003666641
pei W57 HE #Fmk REBEA
%&% BHE 21949.12178  23653.979 23702.516
AL HIfE  21974.89755 23608.436 23778.537
Bk —25.77576498  45.54342 -76.02091
Tk kTR -0. 12% 0. 19% -0. 32%
PPT
HEO 5846 7%
NYMEX BRENT KT ERF ETHBE
A 95. 18 103. 8 3.0115 54. 785
A 94.3 103. 68 3. 0035 54. 785
Tk 2k 0. 88 0.12 0. 008 0
Tk kTR 0. 93% 0. 12% 0. 27% 0. 00%
R FC it BonEm  EHu EILREH ERT AR
= A 83. 74 1. 2886 102. 15 29. 75 6. 2096
Hi A 83. 753 1. 2884 102. 39 29. 8 6. 207
Tk 2 -0.013 0. 0002 -0. 24 -0. 05 0. 0026
Tk kTR -0. 02% 0. 02% -0. 23% -0. 17% 0. 04%
R E, BIEA K. 3B IS BRI .
H A —Z= % GDP #8K: 3. 5%, #F T 2. 7%;
SR 4)%4% CPI A z:—o. 4%; 1] 08 Egﬂe%ﬂﬂ& 4 H cmﬁtb\ﬂé&u. 1%, AT EBAE 2% @ K
S Hx, ﬁﬂ&&ﬁéﬁfuﬂHEBE%T%jaéﬁ%élﬁi%%ﬁﬁ&ﬂmE@z%;
FEE R4 N 36 5, AlHE
WK TG DXE K B = AR, SR = A H K
3

R EHK




ﬁi: ERRWAAG

HUATAI GREAT WALL FUTURES iﬂi%ﬂ 1)%. 2] %&

VUEHE HAE 19700-20100 o/ WX IR K T TEIESRS, BRIEISE. H AT FE— BRI
m PBTERERIT o BN FUE K 4k S SR G 16 R, a3 1 32 ZIX R5PRE 19800-20000 o/ M2
8], LA T NE.

TR K

—RAREK



:ii: TR KA 5

HUATAI GREAT WALL FUTURES

RARMIHR ST B IR
B &
B 1: PRAHRE
- 28000
]% \ 26000
T' 25000
“_h 24000
23000
22000
\ 21000
- 20000
- 19000
r ' . 18000
12-12-11 2013-2-11 2013-4-11
TAR R : HIEABE, £5RRIT T ER 3
B 2: BRA#HRA
360
340 - TOCOM
320
300 ’f¢*/
280
260 -
240
220 -
200 : ' -
2012-7-25 2012-10-25 2013-1-25 2013-4-25
THRB: AL, B 5 RMIPTITH4 306
B 3: SHFE XK [5 A MA&ERE
1000
VPR B HAL 22
800 . m1311-1310
600
® 1310-1309
400
¥ 1309-1308
N 1308-1307
M 1307-1306
M 1306-1305
-800
-1000
TARIR: HIHEIE, R KRBT BT F83
5

HES RS — AL FK



:ii‘ TR KA 5

HUATAI GREAT WALL FUTURES

RARMIHR ST B IR
B 4: RIRAIM E
50000 2000
45000 i . 1500
40000 | T | | J
| . 1000
35000 - : :
30000 - - 500
25000 - 0
20000 | 500
15000 e PG
10000 " - -1000
— b2y
5000 e . 1500
_:H T
0 =B H . . 2000
2010/8/23 2011/5/23 2012/2/23 2012/11/23

THRR: PR E, B 5RKIINT BT E93T

A 5: XKRE&EAKMNE
50000 20000

45000 K- TR )
R ] ChD
40000 15000
35000
30000 10000
25000
20000 5000
15000
10000 0
5000
0 7 7 7 -5000
2010/8/23 2011/5/23 2012/2/23 2012/11/23
FHRR: D AT, ERERBEMEIZF L0
B 6: RKRAFHHAH
48000
e 2 AR FIIN (SR E LD
43000
38000
33000
/ y | 28000
- 23000
18000

)/8/23 2011/5/23 2012/2/23 2012/11/23
FARR: 2T, 5K R FRH

HES RS — AL FK



HUATAI GREAT WALL FUTURES

:ii‘ TR KA 5

R ARMIHA B AR

B 7: FERAMAEAY
200
180
160

!A 5
oo A" J "y
N

BRI

100
"

% ,/ k- WALy

0

40 T T T T T

2009/5/6 2010/2/6 2010/11/6 2011/8/6 2012/5/6 2013/2/6

TARR: R, R RIS 0 3

A 8: RHANMAAR
210.

130. —_— i) RIS
170. ] ‘."

150. '

130. j’/ ‘”b\\
110. -w‘w [Vl

90.

70. T T T T T T
2010-1-4 2010-7-4 2011-1-4 2011-7-4 2012-1-4 2012-7-4 2013-1-4
TRRR: A RIEE, SRR B F030

B 9: HRFEI#EDNE

5%
0%
-5%
-10%
-15%
-20%
-25%
-30%
-35%
-40%

e R 7 LU CHAD

105

65 - . ;
2010/1/4  2010/8/25 2011/6/15  2012/2/3  2012/9/18

FARR: LEWE, 5K TR EAHN

HES RS — AL FK



:ii‘ TR KA 5

HUATAI GREAT WALL FUTURES

R ARMIHA B AR

B 10: ZARFPERLENE

310.00
290.00

270.00 -

250.00
230.00
210.00

190.00 -

170.00
150.00

2010-1-11

= PR

— R E

2010-9-11  2011-5-11 2012-1-11  2012-9-11  2013-5-

TARR: PR E, B 5RKIINT BT F93T

B 11: #hed kP iR E

90 0.1
- 0.05
85 0
80 s - -0.05
Il 01
75 -0.15
 HIN'n a0
|1l
65 || | r i Ay =iy E - -0.3
60 L L|l| ‘JF'H’?(‘/%HJDWH? - -0.35
e T N8 2 8 1T EEAEL F 04
55 T T T T -0.45
2011 3-10 2011-9-10 2012-3-10 2012-9-10 2013-3-10

TAPRIR: A RIEE, 5 RRI I F9 30

B 12: PFREETHE

140000

120000

100000

—At,ﬁﬂﬁﬁﬁ\%

80000

60000

A .
\

40000

ﬁ?l

20000 -

0

l\wf\wf

2008-10-6 2009-7-6 2010-4-6 2011-1-6 2011-10-6 2012-7-6 2013-4-

TAPRIR: HERIEE, 5 RMI T F9 30

HES RS — AL FK



:ii: TR KA 5

HUATAI GREAT WALL FUTURES F ,ﬁk‘ﬁ»ﬂi;‘tﬂ 1}5]:, |3k

B 13: FREGTILE
140,000

120,000 R 1]

100,000

80,000

60,000 - /}
40,000

20,000 \\-\/\‘-,\w__/

0 L) L L)
2010/10/1 2011/6/1 2012/2/1 2012/10/1
TARR: PR E, B 5RKIINTBITE93T

B 14: B ARKEATE
18,000
16,000 s [ A AT
14,000 r
12,000 -\
10,000 \
8,000 \
6,000
4,000
2,000

0 ' -

2008-3-20 2010-3-20 2012-3-20

ToRRR: EREE, BARKRYE, 5K T E03T

B 15: TRBRMEAHRE

32000

— | AR 1502 T3]

27000

22000

- 17000

~- 12000

/8/23 2011/4/23 2011/12/23 2012/8/23 2013/4/23
AR PRI, ARSI ST E 930

HES RS — AL FK



:ii: TR KA 5

HUATAI GREAT WALL FUTURES

RARMIHR ST B IR
B 16: IR T RN AHR
ﬁ 7S N7,
e i % L] '\ 33,000
28,000
7 23,000
18,000
r T T T T 13,0m
/8/23 2011/4/23 2011/12/23 2012/8/23 2013/4/23
TR R R, R KIRIA TR
B 17: RBERARAXZ5MEAHRE
900000 . 28000
[ ] A E,
800000 - 27000
700000 - ’ - 26000
600000 | 25000
24000
500000 ,
400000 23000
300000 4 I il 22009
T, 21000
200000 Tt 20000
100000 19000
o 18000
2012/12/11 2013/2/11 2013/4/11
THRR: BRI E, B 5 RMIPTILTHH 306
A 18: AERFeEMEAHRE
230000 28000
210000 PN k- =D 27000
190000 - 26000
170000 25000
24000
150000
L 23000
130000
\h(‘ - 22000
110000 \ ’, \ | 51000
90000 20000
70000 ‘4", . 19000
50000 ' ' —L 18000
2012/12/11 2013/1/30 2013/3/21 2013/5/10
FAL R HIEHEIEE, BRERBPT BT F03
10

BFSARE —RNATH#&%



:ii: TR KA 5

HUATAI GREAT WALL FUTURES F ,ﬁk‘ﬁ»ﬂi;‘tf] 1}5}3 |3k

B 19: AR Xk F = (2005-2011)
12000

nFE

10000

m R
8000 m
6000 - » DT
4000 mEIEERAT
2000 nRE
0 - : . . . ' '

2005 2006 2007 2008 2009 2010 2011
FHAR: RIS, R KRR E 3

B 20: ¥ EMEKED

40 2.5
3 1 om0 15 ] L o,
301 .15
25

-1
20 ] ] |

- 0.5
15 v {

/

10 | I L - 0
5 | - -0.5
0 "‘“L‘“ LLLLRLLIELLLS LLLLRLLIELLLS LLLLELLLS |‘|l||“'l'l'l'l '1

2003/2/28  2005/2/28  2007/2/28  2009/2/28 2011/2/28  2013/2/1
FRRR: P RIEE, SRR B F030

B 21: v E R R

30.00 200%
25.00 150%
20.00 100%
15.00 50%
10.00 : 0%
5.00 m ‘ -50%
0.00 -100%
2003/07/01 2006/07/01 2009/07/01 2012/07/01

R RIRGI A e—d R [ L%

FARR: wind, & KWMIR LA E930

11

HES RS — AL FK



:ii: TR KA 5

HUATAI GREAT WALL FUTURES

RARMIHR ST B IR
B 22: FEARKIR
200,000 700.00%
180,000 AT SuRE 600.00%
160,000 T - 500.00%
140,000 L 400.00%
120,000 300.00%
100,000 .
50,000 200.00%
0,
60,000 { 100.00%
40,000 u"w 0.00%
20,000 -100.00%
0 I -200.00%
Jan-08 Oct-08 Jul-09 Apr-10 Jan-11 Oct-11 Jul-12 Apr-13

AR R : wind, B8RRI R L9

B 23: YEXBSE
o)
9000 — R T 80%
8000 e '
SN ™~ 60%
7000 |
6000 Bt 40%
5000 f
I 20%
4000 !
\ = "1
3000 0%
2000
-20%
1000
0 : : -40%

2008/03 2009/03 2010/03

2011/03 2012/03 2013/03

TAPRIR: A RIEE, 5 RRI I F9 30

B 24:

2,500,000

2,000,000

1,500,000

1,000,000

500,000

1A 2H 3H 4A 5H eH 7H 8H 9H 10H 11H 124

TARBR: i RsE, R RN Em0 3T

12

HES RS — AL FK



:ii: TR KA 5

HUATAI GREAT WALL FUTURES F ,ﬁk‘ﬁ»ﬂi;‘tf] 1}5}3 |3k

B 25: YEZ 4=

140000 700%
R E R

120000 ! 600%
e 71 S 1 (] LU O 500%

100000
400%
80000 ‘ 300%
60000 200%
100%

40000

™ 0%
= |||||||| |
| I -200%
2006/01 2008/01 2010/01 2012/01

TR R: wind, &R KA AZ T L2

B 26: £FERAEH=E

25 T R RO 40%
30%

20%
10%

Y ’l‘l sl
AT (170
L =
! | Iy " 0%
I T
-50%

1998/1/1 2001/1/1 2004/1/1 2007/1/1 2010/1/1 2013/1/1

TAPRIR: A RIEE, 5 RRI I F9 30

B 27: BAAFEHES

900000 R 100%
| ] 1 Y BH

800000 - SR [ no
80%

700000 P r A4y ; L 60%
600000 | 20%

500000 .
400000 I | f 20%

. 0o

300000 ' 0%
200000 -20%
100000 -40%
0 -60%

1997/1/1 2000/1/1 2003/1/1 2006/1/1 2009/1/1 2012/1/1

TARR: i RsE, R RN Em0 3T

HES RS — AL FK



N 4 245 1 M0 B

HUATAI GREAT WALL FUTURES

R ARAZ A 5L B 3R

2 8] %3

JR AR R AP 65 5 AL A LL &

w,3%: 4006280888 M hk: www.htgwf.com

Jb 7 F A

R T IR ZIRA % 28 5 5 F KA 12 & 1209 5
#,3%: 010-64405616 A : 010-64405650
L K I

LT H A X KiE 1589 KA E R 2 KA 7 & 01-05 ¥ T
®3%: 021-68753986  f£ A : 021-68752700
&IPS b LRI

FITARE XL ERE 5 TSR IR AR RLZET .0 1009
w35 0755-23942178 f£ A: 0755-83252677

T P I

LT TR KAL4SE 183 FRABR %N E 25 & 01-08 55
®,3%: 0759-2669108 1+ A: 0759-2106021

AREZ LI}

R s X Ass P KB 802B £

w,3%: 0769-22806930 14 f: 0769-22806929

Bl k3R

LA K F A 21 545 % 1401—1404 £
w,3%: 0757-83809098 1% A : 0757-83806983

FOM 2 A3

AT &K KA R KE 69 FRKAE 601, 602, 603, 605, 616 &
w35 0371-65628001 1% A : 0371-65628002

BT L3

BT Rk Kl 137 5 AERRE A X 44k 1501 %
w,35: 0771-5570376 4% A: 0771-5570372

# R L3

AR Pl A% 288 AL A JE 4703 F

wi5: 025-84671197  f¥A: 025-84671123

B R EE LR
LFATFLEE 188 T EH 4 +.o AZ 1608, 1611 £
w35 0311-85519307 4 : 0311-85519306

i k2 L3

WSk R K 48y 96 116 5 bk kB 1210, 1212 5 %
wi&:  0754-8848857 14 A: (0754-88488563

F & LI
LMAEAFETERTSR 12 5F6T BAKIEAF
w,3%: 0532-85029800 1% A: 0532-85029802
8K F b3

BAT T K EASL 14 5 f K 24 201 4= 202 5

w3%: (0751-8885679 f£A: 0751-8221951
B0 2 b 3R

P A XX FE 6 5B % $H% 510 F

®,3%: 0760-88863108 1% A : 0760-88863109

% % g 3

JTINE B K AR AT AR 7% 338 5 4k KR 2205, 2206, 2207 %
wi5: 020-84701499 {4 A : 020-84701493

&M 2 2R

EMTAAEKLFTHEHAPCE L6 EF

w.3%: 0752- 2055272 44 A : 0752-2055275

K& E G 3R

KET A 129 5 KEEFE TS A B-KEM T KE 2312 5
w.i%: 0411- 84807967 £ A: 0411-84807267

¥ fa & b 3R

ST AT A X AR 5] 94 62 5 R — AN M KA 25 4 56 5
¥3%: 0851-5833569 {4 A : 0851-5833570

R4 FHE LI

R IAEE A AR B2 % KR 22 2 ABCDEFGHJ & 13 & ABC
W.i%: 0755-83774627 14 A : 0755-83774706

A E 3R

T F 3% 343 ARG T % AHk 22 4 HI &

w,i%: 0510-82728358 f:JL: 0510-82728913

i E 3R

kBT E KEREES% 4T FTRAKBERT S+ 2308, 2309 F
w,3% :0756-3217877 1£ & :0756-3217881

K UE

AT R O #IL K 847 F#4ili) 3% B & 1002 £

Wi5: 027-85487453 1+ A: 027-85487455

& 978 b3

AT AR 160 T FhiBz Kk 15 & B &

wi%: 0871-5373933 £ A: 0871-5355199

T RE 3R

T AR AT A 230 54 4REE —H =2 8306, 8308 %
w,i%: 0574-83883688 14 A-: 0574-83883828

#3873

MAETHFPH 69542401 F

w,3%: 0513-89013838  f£ A : 0513-89013838

K iy & b3

KRR #80b5% 159 5@ A2 B IR K85 1301 £

W i5: 0731-88271762 f£A: 0731-88271761

RARE AL 3R

ARART 4RI KA AT 1 FARAT KR 8 & 806 5

wi%: 028-86587081 £ A : 028-86587086

PR= 282

KT 09 K A E % 35 5 B E K7 2-2002

wi%: 022-88356381  f£A: 022-88356380

AN 2 Ak 3R

A T HARE 34 203 5 1502 &

w,i%: 0571-85362828 f£A: 0571-85362228

14




’ii‘ ERRBAAG

HUATAI GREAT WALL FUTURES
v AR E B R

T

a
2}\3‘&-

AR S RAI AT S OATF HARRRNG) 6% PR, AAARLE
BHAME RIS R A KA S RE P KRS 015 LA RRTAFFH, Ai
8 3 4 0 40 R o B A ATARIE . R P 00, TR, & LAMNE A
B, R RTINS E 3 00 b S

AAREPTRE A & ILRARML B WA 8] T KA AR5 5 B ey Hli7, AREPTE
AR KA AR B As . IMERZTTMANT R 2B F) . EARREH, ANSTREHA
WETEIH. & RAENT—B A RE

BALFTIHILT, A4RE 0913 & RPT R 89 & Lo M s OTAEAT A B9 3230 . 4%
FTRILT, Ao 8] Bk R RIARAT A B AL A A IR 694817 1 507 5| BLA AT A R 04
T34,

ARE R QT P AL, BRAVT R RIIATT AR SV PTA « K28 S5 &@FT,
AT HAY Fr AN A TRAF ARATS XA BH. 5] AR

15

BFESARE — R &2



