
̆ ᾢ

ῤ

̔ ῤ Һⱬ׆ 2301 ד 2305 ̆ ╠̆ ̕

⌠ ץ ֟≠ Ҍ ₮ ̆

҉ ̆ ῤ ̕ ԓ ̆05 4.76%̆

Ȃד ̆ᶫ ̆ᵖ ̕

ᵞᵝ̆ ᵞ ̆ ̕

῏≠ Ҍ ₮ ̆ ̆ ᾢ ̕ᵖ Ԏ ̆ғ

̆ל Ҍ №ӏ ̕ ᵬ҉̆ ̆ד⁞ Ȃ῀׃

̔ ῤ ̆ ץ ֟┬

ꜚҊҌ ҉ ̆ ╠ ⱬᵝ̆ ̆ד ᴇ ҉ ̆̓̀ ҉ ̕

ԓ 0̆5 3.60%,҉ 137 ᾝ/ Ȃ ̆ᶫ Ԏ

̆ ֟ꜚ Ҍ ̆ Ҋ ̆ ץ ̕ᵖ

≠ Ҍ ̆ ̆ ̕ ᵬ҉̆ ̆ד⁞ Ȃ῀׃

ᵬ

Һⱬȁ ҹҺȂד⁞

Һⱬ ̔740-860̕ Һⱬ ̔3780-4110Ȃ

֟ ̕ ̕ ⱬ ̕ ≠

Expertsoffinancialderiv

ativespricing

ᴇҒ

ᴨ

ҙⱵ

[2017]1

ᵬ ̔

ҙ׆¥ F03103782

¥ Z0018274

̔yangyanlong@jinxinqh.com

¥

2022 12 12

mailto:yangyanlong@jinxinqh.com


¥

2/8

ѿȁ

ῤ Һⱬ׆ 2301 ד 2305 ̆ ╠̆ ̕ ⌠

ץ ֟≠ Ҍ ₮ ̆ ҉ ̆

ῤ ̕ ԓ ̆05 4.76%̆ Ȃד

ᶫ ̆ ῃ 3180.6 ҆ ̆ ⁞ 8.25%̆ ⱴ 12.78%̕ῒҬ

1923 ҆ ̆ ⁞ 3.18%̆ ⱴ 3.25%̆ 690.3 ҆ ̆

⁞ 14.15%̆ ⱴ 5.83%Ȃ

̆ 247 75.9%̆ ⱴ 7.8%̆ ⱴ 0.3%̕

֟ ≠ 82.0%̆ ⱴ 3.9%̆ Ҋ 0.6%̕ 303.25 ҆

̆ ⱴ 8.41%̆ ⱴ 1.23%̕ ֟ 221.16 ҆ ̆ Ȃ

̆ 247 9181.69 ҆ ̆ ⁞ 10.98%̆ ⱴ 0.37%̕

45 9725.76 ҆ ̆ ⁞ 16.67%̆ ⱴ 1.59%Ȃ

̆ᶫ ̆ᵖ ̕

ᵞᵝ̆ ᵞ ̆ ̕ ῏≠

Ҍ ₮ ̆ ̆ ᾢ ̕ᵖ Ԏ ̆ғ ̆ל

Ҍ №ӏ ̕ ᵬ҉̆ ̆ד⁞ ̆῀׃ ̔740-860Ȃ

1.1̔ Һⱬ ᴇ̂ᾝ/ ̃ 1.2̔ Һⱬ ֜ ד ̂ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ



¥

3/8

1.3̔ ῃ ̂҆ ̃ 1.4̔ ̂҆ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ

1.5̔ /֟ ≠ ̂%̃ 1.6̔ ֟ ̂҆ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ

1.7̔ ̂҆ ̃ 1.8̔247

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ



¥

4/8

1.9̔ ̂҆ ̃ 1.10̔ ̂҆ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ

1.11̔ ᴇ̂ᾝ/ ̃ 1.12̔ ᴇ ̂ᾝ/ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ



¥

5/8

ԋȁ

ῤ ̆ ץ ֟┬ ꜚҊҌ ҉ ̆

╠ ⱬᵝ̆ ̆ד ᴇ ҉ ̆῍ ҉ ̕ ԓ ̆

05 3.60%,҉ 137 ᾝ/ Ȃ

ᶫ ̔ 247 75.89%̆ ֟ ≠ 82%̆ ֟

221.16 ҆ ̆ ̕ 61.47%̆֟ ≠ 51.31%̆ Ҋ ̕ ֟

287.64̆ ⱴ 3.5 ҆ Ȃ

̔ 277.53 ҆ ̆ Ҋ 2.24 ҆ ̆ Ȃ

̔ 181.88 ҆ ̆ 364.87 ҆ ̆ 546.75 ҆ ̆

̆ ⱴ̆ ⱴ 10.11 ҆ Ȃ

̆ᶫ Ԏ ̆ ֟ꜚ Ҍ ̆ Ҋ ̆

ץ ̕ᵖ ≠ Ҍ ̆ ̆ ̕ ᵬ҉̆ ⁞

̆ד ̕῀׃ ̔3780-4110Ȃ

2.1̔ Һⱬ ᴇ̂ᾝ/ ̃ 2.2̔ Һⱬ ֜ ד ̂ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ



¥

6/8

2.3̔ /֟ ≠ ̂%̃ 2.4̔ ֟ ̂҆ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ

2.5̔ /֟ ≠ ̂%̃ 2.6̔ ≠ ̂%̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ

2.7̔ ֟ ̂҆ ̃ 2.8̔ ̂҆ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ



¥

7/8

2.9̔ ̂҆ ̃ 2.10̔ ̂҆ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ

2.11̔ ̂҆ ̃ 2.12̔ ᴇ№ ̂ᾝ/ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ

2.13̔ ̂ᾝ/ ̃ 2.14̔ ≠ ̂ᾝ/ ̃

̔Mysteel̆ᴨ ̔Mysteel̆ᴨ
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