ﬁi‘ ERERRL

HUATAI FUTURES CO, LTD.

SRR | KRB EIR 2015-06-30
5FH§£§§%1§ET >4 RS
LR

EZEMIBERE: wwwhigwf.com

29 B, PRENWE 13330 (-50) T/if, EETiIHEESIAK 12600 T/ (-200), THEH
BRERNZE 730 JT/iE (+150); RIZ+F NEkFEFE 43603 (-2228), =L#FE 52340 (-3427), %=
G 8738 (-1199); BELAXR: XHEEHE 118450 (+6080), X FATREETR 146329 (+5760),

kM FRREX: RE I SEAEWMN 1770 £/l (-10), STR20#1565 £t/ (-10),
SMR20#1570 (-5), SIR20#1565 (-5); E6kK: §8FE4L£K 1690 =5t/ (0), IWHRARME 12500
st/ (0);

BHORA: BRE\FEONEMA 14948 (+18) JT/m, FINKKREE B OFEMA 14271 (-151)
T/, RERIGIHEATERA 14544 (-166) JT/IE

AR T 11100 7T/ (-100), T 11500 jT/iE (0), E/RERING-IRT 1100 M (-200),
REELBS-T #1500 7T/m (-100)

R AR R 52.85 (-1.32), &R A 1703 /M (-7), #EL45 (1), Kok 49(-3). 8 A
54.29 (-1.4).

BHEORI15H, EHRBIKEER 13.91 (-2.88)

i 6 B 26 H, BEREWIaAILERA 72.90% (-0.20%), EAF¥MaF LTEN 73.00%(-1.25%)

MR ERERAKTHNREE TR, BOXSRAE/NEEE, EMRLEERNRENHRRREBE,
REFREST B, BKIEEMTIEM. SMENRKBRAR, ERRIMEERLE/ . MEMNSETHER
EEFEERER, LTHIENENSEY, SESEHENTDITFNATREMEN. FFRENRBEES
BOBEMAUREE R EFESBNE S PHERERET#, B8R EFE, XETH
12800 —4 9373,

201586 H30H



Ghf FERALE

HUATAI FUTURES

A KRB B R

EEF 6 5 26 HHE, BEERAITREALMNEIEE R, #5 2015 £ L FRRHOBMITEEEM 23.1%, =
425000 fid o

FitREREBEREHHR, 1-6 BREE OWATITE DD 4.4%, = 6.185 2% 7T,

HEESREZRRRAGREFE, UIFELNEZE, EFE2RENAGREOE, VHFEE. BRRDRAEL
ZIEo

‘N7 /IR, BER; REE, IWEE ‘N7 M4 BFtR, —RERBNT SRR, RIRTL “BRE gL
MF—RETNEE, EBRR. KRB RRREREMA. 5B, EBBRARAEXERXET 3 Rk 11 PRI
40 REHREF “BE, ILRXBEF R,

FhBER—F, BERRE, BIALE ‘MEFRUE", 5 BETEL 15 FREXRAEGK, FHIIE%E 200 FHUAT.
kREFSHERFNAITEER R, 5B, REREFHSATMR 196.42 HiHF 190.38 754K, b LR S5 T 5.6%H 4.6%,
ALt 3 TFE 0.6%F1 0.4%, {TliBmME.

AEMHEERRERBEERR ‘N $3HH

HEA 2015 Rk, HEREMZINEZETLEK, MHRmASEEHBD RIS, MRARREFE. ZRAP[H
FAHMEEE, —FERMAEHEN 530.51 71, FELEK 8.95%, WREEFEHEET 1.14 MEHR. BRAETHAM
FE—FR FNL, BRDBFERENES, BLOIRERE 4 BHFRERREN HH.

48 68, EBRAR VW mMELERT “FEAMN, EENR EE), EHRET A0 RFHEZE NewPolo K iRt
B 10000 7T, NewPolo #FiEhR 5 Z4ERR CrossPolo 2EM T 8000 jT; MPV &g Z 2 RZEMN TIE 10000 jT. it
S, B MHEERE. OZE. Lavida RIRSEHRMARERERN ‘BN E, SRSFERER. BRWMEES.

ERSF—SFENFEREHEEE, ERRUBIXNENNENERBELIRE. KRBHFENER, BRIFIRERMS
b, MTHREFRYERETEER. e, tRIARRHXG ‘B NMREIFELERE, #H7T % EMEHERE
Efle BRE, —R-RXBEE ‘BUERELL EE), A ‘SR, ETEREHEKRSILE 7800 TTH—FREK, 4000 7£~5000
THERMEUR RS ZFENEIRRE. 48 14H, LEBASHZRBELET ‘ER HHR.

BT Lk 2014 FERAEHBHRZPRIFITMNERZSN, HEESUBEREHT RIEELITHER “BF, —HH
TSN SHREKNNKRRELFZRE.

BERBBZEDRKBSEMABRENERL

SEARR, BELBAR. —HA-RAX AERIAK. KL\ KGR LEBRAFE 10 REV/EAELEEER
BAERMNE, PEBEXREEF. SUVHEEKESEFBLRET.

R, KEAEER, MOR 19 HE? B30 H, HEEWLKI HO ZEIMAFXE 6000 THMRILE, BLKH
H2 2 RZERAPUER 5000 TTRMRILE. Rtz HBEEBRIBAERNTHHRINER 1000 TEHAN BRI,

HSHEITEIRE R, SF 5 B, ik H6 $HE 3 A, WBE—ZEWK 2.05 HHME=2K% CS75 89 1.51 Hif.
LERT, PASUV BIRIKECAE, ETRE HO FIie 3 H2 MRE AR F 51E SUV HEFRI . Hd, K H6EER 2011
FEHNANBEMHERT, 201259 AAEAAMEEST SUVHERBZE, 2013F 8 FAHMK 27, 2014 F 10 A 3
Fio 2%, BB HO TR 2 MANEERE, TutmiafrREEE 80 7.

NFHRELREN, BRKBORELENRTNETH, “WaTATFHiH R, KIREMAHZRT H6 JLFREME, It
BRENTTEEEN TR ZESFHRENITH

|m}

2015F 6 530 H 2/7



oy EER AL

HUATAI FUTURES

ER I R B

MTZATRE, SFNMBRERINEKENSZESBEITHEERMANPLEES. F— “Fie” HLEX
RERBE, ZEHENZFNSRR - AN EEREREAHAR, RKEROKRZEE. ZRGE. ERIREHR
FHBRNMER, T—ES5ERNIXE SUV @OMHELERKEAE. ALATH, EHNEELEEEESTE.

BHAREMN FELTHEREDREELSE/

SEETARS, BEFTHEMNL. £, BEFEXRLHLI, ‘BNEE RALHEFFAMERBANE, wmT
THEEESFAELHEBEN T RAMSSFREER, FELUEHE. BRTRNERE, EH—MHEREHETA
MIRILE, HEEDREXEN LENTIELIRE.

6B 27 B, HIBEH—REMALTEAH T LARNENTRRRAEEFNBEESHNNEEEEEERRET, 2L
SHHEE 11 RER, B 249800 T2, 6 B 28 H, “Gran  Santana &4 - SERHEAERY ERBEXE EHAHRE
FEMINET. ‘BEENELEESNSRN, BNEITRREASEESNELNMABRAE. BMIN—BEERK, miHik
EMHBRATITEERAKF. EX—RIAE, BRNAENMBRSERERETG. AX5ER, HBREFEIIMWESLE.”
WHALRR, —FHEELTSN. SHREKNNEREETZRE, RN 2015 FHEEK RN ED e’
Zz—, BREUAERFERN LHRSERRENES.

HEH

PREDNFCEN BRI =
— R I EATK e TP e 52
10000 - 29000 50000 - 6000
5000 - 27000 45000 - 5000
o 25000 40000 4000
-5000 23000 35000 [ 3000
-10000 - 21000 30000 [ 2000
1000
-15000 - 19000 25000
0
-20000 - - 17000 20000
- -1000
-25000 - F 15000
15000 | 2000
-30000 A - 13000 10000 L 3000
-35000 - - 11000 5000 L 4000
0+ : : . r -5000
Aug-10 Aug-11 Aug-12 Aug-13 Aug-14
HiEKIR: Reuters, HEREFEAART HRkIR: Reuters, HERHAHRAT
RINEOMZE R SRKMNE
3500— Zebr i [ M- T B RBIX e 5[] B 5 [ 0 300 0
BRI R JA B K
3000 - 250 25 |
2500 - 200
20
2000 - 150
15
1500 100
10
1000 r 50
5 4
500 [0]
0 T T -50 0
Aug-10 Aug-11 Avg-12 Jan-13 Jul-13 Jan-14 Jul-14 Jan-15
BHERE: SOURW, SRHAKMRA BIERE: S0IRW, ERUKMRAR

2015F 6 530 H 3/7



R KRB ER

i

LR

HUATAI FUTURES

JPHEEEMN SPETEEY
e H OB THE D IR R 1 48 R L
120 SR T 5% 90 e YR /H IS 0.1
e U/ H
< o I
0
85
100 %
-10% 80
-15% 75
80
-20%
70
-25%
60 -30% 65
-35% 60
40 T T T T -40%
Jan-10  Sep- Jul-11 Feb-12 Oct-12 Jul-13  Mar-  Nov 55 1 T T T T T -0.5
10 14 14 Mar-11 Dec-11 Sep-12 Jun-13 Mar-14 Dec-14
HiEskiR: Reuters, HZREFLARAT H¥EskiR: Reuters, HZREALIARALT
FIRE R B
TR RS 210 600.00
190 hz CGEED — HAM i GEAHTED
500.00
170
150 400.00
130 300.00
s 110
4 % 200.00
70 100.00
50
0.00
r T T T T T T 30 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15
Aay-09 May-10 May-11 May-12 May-13 May-14 May-15
EER52AME EERE5FRINE
P S -EH A e— TN — TR S E AR L —STR2O#E AR — 07T
30000 3500 30000 1000
3000
25000 25000 0
2500
20000 -1000
20000 2000
1500 15000 - -2000
15000
1000
10000 - -3000
10000 500
5000 - -4000
0
5000
-500 0 T T ™ -5000
Aug-10 Aug-11 Aug-12 Aug-13
0+ T T ™ -1000
Aug-10 Aug-11 Aug-12 Aug-13
HiRskiR: Reuters, HREALBARAT BIESRIR: Reuters, HFHITHATAT

2015F£ 6 530 H

4/7



Ghf FERALE

HLHAtR | RERH R HUATAI FUTURES
RARBRI LT ES FEFERNEES
— T W% I — e ——fk st
r 35000 95 1

85
- 30000
75
- 25000
65 A
r 20000
55 1
- 15000 1

45

35 T T T T
Jan-13 Jul-13 Jan-14 Jul-14 Jan-15

r T T T 10000
Feb-12 Aug-12 Feb-13 Aug-13 Feb-14 Aug-14 Feb-15

WIRSROR: SRR, ERHEHRT \ B
BIRRR: SO, RIS

R ITE I

R EF SN HBERELALHAEAIELR . £ AJERSERILREMEER
HATRBRR A RS R SHACARSCAM S A B R EH A R 2 R X5 T AU R ICANME
X, BERFEECEEXBNARIER. BRIEFEER, BNEAA RS PR RRIAREX
HBEFREMEARLE . REERMGHIEARAAFLTERNT, TEERSUEM
HRAKE. SERRENSTE. ARRESNARTFEMEEAN. AT IR E R ERRER.
AR SFFRIC RARIC A ERI AR B R A AR AR IRFFRICARIRIC.

iR EFHNER TERMHRRTEEETEERZA. ERENATFHAEEITER
ARIRFEI, MERMKATERARTEERAREIREMABNAEZF.

R &R AR RIBE R R H A ERER R ERARIAN T E, BERKRE
HAERARNREBARIEMRMES TEN, MERMEAKRAR QR AR E LR &8 R
SIBMIRAMAEMTTE. FHARKELIREUABRITEIRZHMT. ERIHAGEAR LA A
REHESAREFHEMAI—BEERBERNRE. AMRERZEFRERRES 2T RH
REIRE. RBRATTTE ARER, AMEFHNURHATRKREFREHREERAT,
HAEMENEHEE R RRIZG.

R ERENRALRSAERNEGE T, FIEINE TWNEEMER R EHMIIRE
BRiE. WIREFAEEIRE ER. U B FEWSEREMRAARBESHIEE TD
AES. WREFAELES T B TRABIEED.

F R A R LB 2014 B RE—INF .

NEBB TN E AR
NS KR KOS SARIITIHARES. 11, 12]F TN RAR KA K 2425 X 17BEE2110~21125 55
BiE: 4006280888 Fil: www.htgwf.com FiE: 020 - 38395338 f&E: 020-38394853

2015F 6 530 H 5/7



A KRB B R

Ghf FERALE

HUATAI FUTURES

EREWR

TN E S X BN AREE3385 HRAE2205~2207 %
Fi%: 020-84701499 {£E: 020-84701493

ATE AR

ATHARXIEH 183 S REER HAE25R01~0855
FAIE: 0759-2669108 f£HE: 0759-2106021

BRLLE AR

BT X SR K21 S £8] 1714151401 ~1404%
FiiE: 0757-83806916 fEH: 0757-83806983
REEEAHED

REET R X PERNBE £ 8 K [H802B %

FIiE: 0769-22806930 fEE: 0769-22806929

B E L
BT R & AOBERRA7 S K IR B2 F2308. 2309%
FiE: 0756-3217877 {£E: 0756-3217881

SUUSE

UK AR SE 1 6SIURAT 1210, 12127

FEIE: 0754-88488576 fEH: 0754-88488563

LA

LR R 4 6 SR A 551 0%

FiE: 0760-88863108 f£HE: 0760-88863109

L

FE R ST T B — 5 B 1 B e, 24 /201 #5¢

FIE: 0752-2055272 f£E: 0752-2055275

RN £ HBEEWE

R R S 4028 SHBER /11009

FiE: 0755-23942178 {£E: 0755-83252677

TN FARE AL E

AT RE XM FHRET CEREE R KRE3EABCK22[EABCIH
JT

FiE: 0755-83774627 {£HE: 0755-83774706

JEREAE

L REPAX AL =R R K285 5 F KJE 1209

FIE: 010-64405616 fEE: 010-64405650

AREEWH
ARETHAEKP LR 88SHEFSHLARE1608. 16115
Fif: 0311-85519307 f£E: 0311-85519306

REEWHE

FSETSHTE X ZIHE 35S A E 2022002

FIiE: 022-88356381 f5E: 022-88356380

HIE L FB

M T RKK AR KECISARRKABE601. 602, 603, 605. 616%F
BiE: 0371-65628001 f£E: 0371-65628002

HHELE

EETHERXEBTEI2SEET HAKRIEAN

FIi%: 0532-85029808 f5EL: 0532-85029802

REEWH

REMDAOXSRE 295 KEE Fre A OAE-RERKEAE
231255

FiE: 0411-84807967 {5E: 0411-84807267
it REE D

ERTHARNK L RE 5895 KR EFreMAE701~70558 7T
BiE: 021-68753986 f£E: 021-68752700
AREER

BRTEER LR E5288 S 40 1HARE4703 %
BiE: 025-84671197 fEHE: 025-84671123
FHE W E
FTHTRRXAILEE343 S /RT T HAE22RHIE T
FiE: 0510-82728358 fE£E: 0510-82728913
FHE AR

BT I EXFHEKISEEKRAEI1E107. 1108%F
FiE: 0512-87773328 fEE: 0512-87773323
B E

EBETRIIXSFEREN SBRAKEARE4Z401E
% 0513-89013838 {5E: 0513-89013838
HUHE LR

FUN T T X SRR 5 203 S R IE S 171502

HiE: 0571-85362828 fEE: 0571-85362228
TR E A

TR B XA T #7230 S 4 By 5143148306
FIiE: 0574-83883688 fLEL: 0574-83883828
ETEE
BTHSEXEEKEI37SKYIKEISONE

BiE: 0771-5570376 f£E: 0771-5570372

ERRE AR

RETREX ARPE69S/\F [ I ENES A1 5158 EE
FIiE: 0871-5373933 f£E: 0871-5355199

R ERE L #R

AT I X T 7 S AR K [E8E8065
BiE: 028-86587081 fEE: 028-86587086
FHINE B

NSO X EIR KIE847 SHhiB/ 17BEE10F1002%
BIi%: 027-85487453 f5E: 027-85487455
KIAEAER

KM EEXFBLLALER 59 S BERFAEE1301E

20156 H30H

6/7



K
R | KR AR llﬁ s 1

HUATAI FUTURES
% 0731-88271762 f£HE: 0731-88271761

RPAELLE

BEREE
BRI T AR EH 255 LM EH 04515

EIAT X AR RR625 B RAP T (F1E25E5. 65 F13E: 023-88730268 f£E: 023-88730266

FiE: 0851-5562777 f£E: 0851-5833570

20156 H30H 7/7



