2023

Experts of financial

derivatives pricing

3100
12
13 ” 2023
[2017]1
3
22
12
F3073548 2023
20015398
huangtingli@j inxingh.com 2%
2023
1
2
3 4




e G O PUST BT RS
e

70007 10N EEHTHESRIZE (7DMA) 170 4 EE iﬁm B e R

6000 1.60 ﬁ ; ’}& M

='= = 20201
— 20214%
20587
e 2023

1-10IIIIII!‘I‘IIIIIIIIIIIIIIIIIIIIIIIIIII

DIDJDIDZ’IIIIDIIII[H‘DI%HDIDJDIDIIIIDIDI]%‘I

Wind e
3 10 :
1.70 R R R R TME
1.65
1.60

el WAy

Wind




% IS 30 5

G FJH(WJ.‘."JI'EP.F&

5 6
1200 LS e I M La0. —— LiEiEH s mn
# 1.60 R od /ﬁjﬁ
ba GG
Wind Wind
7 8
b £ ey L2800 e EIizE:7DMA
—_— T M
— 0‘! T T 1 1 T T T T T T T
O O O OO OO OO O OO
T e s I Sl Sl
v B A ST PTPTSS
Wind Wind
9 ( ) 10 ( ) %
14,000 e ;
EARITMILAREEIERE)7DMA P2J7000 . E ARSI RS EIRE) IR [80
12,000 e LD ST PE L A SS TR ~E
10,000 15,000 ' 40
8,000 ‘ I I I 20
6,000 10,000 N A4 BN ‘;
4,000
2,000

90

~
o
[02)

o1/
zr/
20/
0/
90/
80/
ot/

Wind

Wind



EEH5

B3 OTPUST ST IWPESs

12
2023
2023
2%
2023
11 % 12 %
10.0 —| e AER I 7 [F] G 8.0
| e S RL IO B SRR T 2 T,
8.0 | 7.0
6.0 6.0
50 4.0
G
5 r30 00,
NWO N Cs.mN O N O N W N O N N
RS S B S S U ¢
DN N 0 0 O o O O «H «H N <
- ) o, = =l i i o o o o~ o o C = o
22 2 2 22 2 2 89 2 2 2 9 ¢ OO OO N OO OO OO O ORI E
Wind Wind



~= BT RST T IESe
13 VS 14 VS 10Y / %
150 e . . o 120
—t— W HEAST RIMES: F E RN ETiE# 130 = NYMEX WTI[E&# NEST 450

2500 -~ l/h;‘é}‘jq;(a\ﬂ AL A LINT2E = LN 22.00
) “ \Y}o.0
1500 +
’ ~ 1.0l
1000 — :
2.0l
3 2.0
500 ~3.0(
)
B) 0 T T T T I T T T T 4.0
O H 1O H WM O WO g n O
P RRP PR Y YR Y PY QP H Y
N ™~ 0 @ H N M NN O N O O dd o™
© O O O d o H «H +d 93 A & & N
@) @) (@) @ @ (@ @ @ @ (@) (@ (& (@ (@)
N N N NG Ny N N N A NN S N A
Wind

70 3

38 13 25



SEALE

B3 OTPUST ST IWPESs

AL

1 7 30
39.35 12 45.9 -16%
17 30 18 30 %
90 % o« 020F e 2021 4F e 20224F - 2023%F 200 =R SO AT 53]
80 20 — T =]
70
6@
5N \H Aﬂh .l\A A I‘, -

WVM{"V : V'\Jv v

3
20
10

&)

Wind Wind



S GO I PUST BT IPESe

70
60
50
40

#1106
401-06
403-06
40506
507-06
209-06
81106

=01-06
03-06
05-06
07-06
09-06

PR

Wind
22 %
1000 BB D AL TL T s =
80.0
e "6
i1l 40.0
20.0
0.0
1 4 7 101316 1922 2528 31 3437 4043 46 49 52
20H—— ~77 ey A
Wind
23 24 %
70.04 ha
2018 s 2019 2020 202 1T _"o=="2022 100,057~ 2018 === 2019 2020 2021 ==Om== 2022
60.0 — 1
/ — V‘\ﬁ.\
\ f

0.0

1

47, 101601922, 25 9/8555

Wind

Wind



= BITPIST ST IRESe

25 26 & %

— b E 4 S s O

Wind
27 28
1107 o g pVC el o BTGy LPG NYMEX]5L




ﬁ 1E 1L
[ — =}
B3 OTPUST ST IWPESs

4.
29 200 30 : %
“150:00 T RO A TR 2005 5L

— T 7 R AN 1200554

31 32 /




@ SEHK
e SR Ny

400-0988-278
https://www. jinxingh.com/



	重要声明

