|
]
:

2 ST
W B GOLDTRUST Pl
Experts of financial
derivatives pricing
[2017]1
X ST
- MBS F3070864
- REEHHS 20015179
BN ml@—ﬁ"? 8 9 10

BRAREAT RME
M 1% RS F3076601
HRFE: songcongzhi@jinxingh.com

SE-BERS

2021 10 30

10

2020

11



REHRE - BF

TR ALk E a Ak T A

—; g B = .3,000.00 = -1,500.00 "B
\x
-2,500.00 -2,000.00
R R R R RS SRS RSN > & 2
TIPS EEEE PSS E S R
BEIISHEE

e—018 1000

——2020

-2500 -2500

> 2 &

SR R R s e e 2 IR IR IR TR TR R I TR &
P K R SR A O IR SR A FRL IS 2

WE1-1 = WELD-1=

200 800

2/ 1
FSAFAFENEIEN 2 oIS



REHRE - BF

WEEF XM 8 EEH XM

BRI TBE0SS

3/ 1
B M FREIEIE S 2 JERIFS RS



==
)4 = HR 1
e Cn
T oS R RO AN L

1
10 11 6-7
6 7.4% 7 2.1% 6-7
16 19 8-9
11
489
490
,9
10 11
0165 | 20174 | 20185 | 20108 | 20208 | 20215 | RH2020 | RM2019 | RH2018 | 2017 | FH2016

1B [ 1198 | 1.5 |1L13 (1032 | 1L43 | 1Ll -0, 854 7,63 000 | e | -7 %

oB Lo Lagn Ltoss [ooan Lo | Lo eme, L et L ooRw | vk | 0T

1208 || 38 1219 [ 1123 [10.79 | 10.5¢ |11.83 | 1.0.72 0.3M 1.74% 060 | -4 51y

1578 || 4B 1250 [ 10135 | 10.90 | 10.67 |12.14 | 10.80 -1, 6% 0% | TR | 65%

-140% || 5B 1249 [10.68 |10.93 | 1107 | 12.08 | 10.63 -12, 01% 40 | 2T | 0.5

15.1% || 6A 1250 [10.53 | 1105 | 1105 | 1L67 | 10.68 -3, 4% e I B

-12.6% || TR L1250 [10.90 | 10.79 | 1112 | 1162 | 10.9 -5.0% -1.7% .01 0. 1%

-10.1% || 8 1245 [ 1034 |10.68 | 1130 | 1LTL | 1L19 -4, 44% -0, 074 L7 | -13%
N L 1 e e e A S B TR R TR I S R T STV AL
T I I 1) I E O O T A O S A S B

A (1270 [ 1132 | 10,65 | 10,85 | 11,39
128 | 12,15 | 1195 | 10.46 | 1035 | 1137

4/ 11



4000
2000 3000

0 0
88 98 108118 128 1 2 3 4 5 6 7 8 9 10 11 12 1B 2B 3B 18R sH &8 7H

g e - — )] e 00 8 IR Ju b | ——— Y e '. ””Fn i R oy v ™ iy

5.

X8 B 7 A AP KW I B T PR
o K [ mANE  (BEPRKEE| A | ERESIRE | EERFERNE FRKNERS] EARE iz
2013 9H19H 4. 82 TH12H 69 3.6 10H20H 1.22
2014 9H8H 2.70 6R16H 84 4. 59 9H12H 1.11
= = ) =TT I =———m . -
Al o

1: AL
30 2
LA 73]
3% (i kARG

19 3.99

19 4. 77 73

BEREETHRREREA | l

IV R U R D SN DR N e | EmaEE
Bk i T . = Ty T P T : G = S s
P | /!—1')') ) : f i 3
28 il w1 A8 )24 | A, 3¢ jlia i f
1 A £

X FLIE JEEDIE st LiHZIE L H% *
5 2015 2H18H 4,07 154H B13d

3
4. 22
3 2016 287H 3.61 12822H 4.39 1H25H
5] 3.15
421

wlo |l
=1

.48
.05

24

[o5]
e
o | -

2017 15278 3.02 1256H 12823H

el et I [ e B o B
P L2 Lol 0 [ RS
2 | (P2 o0 |

)
o

B an1g 28150 04 p1 1B108, 0 4 31, Rl
1 Yg010-  |2Aam | |[Tso7o | leAuA 4oy [[WB14m
7— | 2020 1R24H 3.45=— [I12H30H" 4.06=— | IHTH
2021. OHIIT .35 IR 516~ 1H 1841 A i = | 1126:

[EITHT T T . =
S ] 416 2 118

]
=1
4‘..\3
[-'m
\;J
b
|
I

ba2sd  ([Tosa: [ [ITsa  |[Twag |
: 178

f

ra [ra |
Lo |G

= (GO
ra
o
H
o
o
=
75}

o
=]

=
[
— (o 3D

5/ 11



1A 2H 3A 45 5H 6F 7B
2021 862% T715% -865% 352%  -4.09¢ 068% 0.25%

A5R%  238%.

-1147%  363% -302% 533 91% 435% 68/% 176% -125%

2018 -1706% -073% -120% 032 90% 074% -493 2% 266%
574%  356% 2017 2017 26./3% 588% -734% 149% -398% 576% 446%  230%  -099%
031% -1421% 2016 2016 -8.74% -200% 365% 663% -124% 289% -654% -313% -230%
408% -4 2015 2015 -11.17% 041%  053% -136% -099% 046% 410% -882% -4.26%
A14%  130% 2014 2014 252% 129% 201% 631% -297% 915% -129% 547%  0.26%
205% 416% HE BE  209% 250% -186% 295% 031% 185% 066% -232% -0.52%

21.268% -29.10%

Wind

7.

BESEER RIS

1400.00
1200.00
1000.00
“II5. 00 -
- 00: 00
AT O .
s0.00 400.00 1
70.00 L
50.00 200.00
[T O O O O O O O T O O T O O O O O T T O O O O OO O O O T O T O O T T
s S g A S I e N Y e R g
[ T e T e B L T e IO e IO e I~ R e B e O e O T T e O e B e R e LY e R e IO e B e e O e TR e O e O+ TR e I o R o OO T " O e IO IO - T ™ O ™ O IO o |
— D D e DD D e D DD D D D D D 0D D 0D D 0D DD 0D D DOy DD
O MNMN O MNNNO CSNNMN O NN NN O NN OO NN NN OSON NN S NN N D NN NN
™~ ™~ ™ ™ ™~ ™~ ™~ (] ™~
EErEEfg R FEFARFENEER (G
Wind

6/ 11



‘ RERE - BE

Tl N5 Tl d FL ]

10

3.6 / 32

12

7.

EyeFFIERERAUEEA

100

” 1375

FIWERERE (=T

EEFENE Gu/m

» 7/ 11
B M FREIEIE S 2 JERIFS RS



10 2.65 / 5.36% 5
12 3.2-3.5 /
8
9 10
9.
EBEHR (v EREHE Cum
55 1
vear T 1 year Y
=28 g =01
—_—2u —_
— 1015

2016

75 78 418 185 630 307 185 529 296 418 185 65K

10
10

8/ 11



10.

FERERNE Gu/am) _ FFEAFALME Gu/Am)
year T
— 011

T

year T year T

9/ 11



5/6/7

2020

3900

10/ 11



400-0988-278

https://www.jinxingh.com/

16

1m/1



