BRERRBERLA
RTFFRINCITERIZEZ W SHAITE SRS

—. WEER

BEE R B B A IR AR] (LR fRIFR MR B “am] ") a5
FURBEANETS K, JE R PR 2 F] 2278 SR S BOK » 9 PRIE 2 W) RF SR i A J
ISE 2w S BN T8 w408 8 B R 55 SEBIL R 5 e W [R] RONE  AIRE AT A1 24 )
] B 52 2 MV 55 B e (07238 KUz, ARV R s o ml S R, SEILAMIEAT

il 55 BRI 55 28w S PRt HE P 558 AR BB S ARG N, AN B
BHUNE B, s B ORE R, TP RINCATE ML S

. EARBER
(—) RETEER G A

0

N LT g A AT R ANCAT A S A2 5 TR S M LS E AR T LR

1. NCZER

BEXP A e, kg, ST (BRI AT AT DR 55 i LR D
BATIINEE W E L), BUEARRINL A T RIEE/IIEE, TERRIC RIS IR
M o

2. SMCHEHA

BEoxt o w] R s B A [F 7K, SARAT (B A ARE AT AR 5L 55
IR INADEESS AR RSO R i e <] 0l

3. NDF (BIEAEXFITHIINCIRZ 5 ) AIBERRME

) TG W 1 RIS T e D 22 A R T 5 s it P8 FBOMOBROR, B RE P L A
LU A ZREREE BT 20 TR 25 - A AT I S A 3 3 T R A K



DN BRGNS o PR e AT AT SO S ARy, 28 mDRE 22 UiE I HoAl. NDFL AR RS
(TR R R (SR WIS RO RLIE DS

4. B, FIREEFS

b5 2 m R PRIz s, A ss IUE  B87 L fa fiit H a3 i D9 3ot
HEAN G S A AT I ARV 2R SR R Bl A, 2w B8 I 6 0 e /s 5 ik
b 55 IE VI 3 AN 30 50 AU o

(D) XGHEK

) IR A N ANCRTA S 52 2 B H K, 2 /R 5 55 ANEAT AR
7 R A R SOOI R R AR T B VR RS, Heam i
LVREANEATAE P iR B I TR, 2 1 & R PO T S T RpAh T B et e
WiH. B THRSHENI AL R BRI a] #2204 20k
HABAE RS F

B TR 2 70O B < 90 5 AR 20 E A% R A 5 300 DXL 571 e ) 49 22 303
H 2 et eI i RS AR, ) SEIE A OR(E I H A .

(=) SNCRTAEMZ S BE

HR 4 28 7 B3R S B0 S 8 T, IR A YT R XU, AR 2R 5
X ml 5 BRI, 2024 SEEAE REUNEIE 65 123676,

() SLHR

NPT I H R I EE ST K AN B el 55 R B AAE — £ DAL
LB R A [ B8 /R AR s ML S5 A — B N

(3) BRI
TENBA R, A REHFEEREBIRITE TR E.
(N) 535 B350 F

DA IFRERISNERT AP Wolb 55 I AL 5y s 28 5 % F-ONARAT (BEABARIE AT
MERAR S 55 1 R LA, (BAEASL G R MAMERT A P ol S5 Ve B, A7) J

2



T\ A o AR IR BV 5547 IR SR 2w Blife /R S B w1 JE oAl
AL T AR S 55 4K

(B FaiterH

P AN 5% gl 55 229060 B E 3 A B HE Y Ik 559 56, S5 U i T AR UL,
NGNS 2w B T I RS

OV ANREE&

NEINRABCET A2, alFE . RYE (R FB AR A FANCATA AL
Gl EHHE), HAFERS, HHRSHIRR S BHL SNDLSBERA.
W E M &7 AWM S S I LEE, 527 SNEATE M S
S5 BT N G208 ST 2w [ DR B, ANEATAE W32 53 05558 3 AR 3A T A A
L, RN GBI, AR DT S5 A A iR .

= BEENEATES T

N FHEIMON 5 EEROR, AN A MAF DS AR, IR BEh. F
HPHR TG E BRI BOR, TP RINIATAE M AL 5, A T2 =) A
V0 2> ) DR o 59 5 . 55 o i W ROV 5 U, BRI 3 sl ot 22wk SR 52

) AL AR A R AN AT AR A 5 S Ml 55 ARG BEAR 28 e ML, 5l
PRSI | EARAR ) R T . EEOR R . BRI B . A S & 1
LA B3, HCHIE A B R SRAR P i i SR U 2 it L% 5 i T e
b 55 AHE R 1 5% < 5 3 AN X BE A o

VU AR FFRINCATEE #3255 Mk 2519 R 73-#
(—) TR

TIN5 A FPRARTE P A R BRI N T AT 37 U B 5
BT EY), BT EARMATBUE 1L, s aiiilk S5 /ma
BRI T B s XK, RAE S 7] 5 2R AR R A 7K

S SAMEVENY 55 - AR 55 R8T B3 1 5 LA 3 XU, et bl 2580 R
KA FRAS o BIRAFAE € RN 1R KBS, (ELE I 3z b 5545 A R B A i

3



i, B R AR

HoAth NDF. HABCEEAT AR W 1 H 32 AR oy A8 0T i e HH 248 /A0 b 2% B A
I AT R, AR L BNV S AN TS

B T E el 55 3 R S i 1 B % 7 e AR A T R, o S AN A7 £ T R4S DADT
B, BB RIS AR FZR 40l 55 2 K i h R 0l 45 i 4 g [ 2 ARk 4%
FHREF) B XS, BRAERIR N ATRIE LR, 385K [ 5 R 5 i 5h A1 2R DA
BEAR AR

DAL S sl 51 5, AEERBUAT N

(=) JCREFH RS

FE N T AN B RIS BUE i IR 5, ANLIE R b E R 5 A F8UE IR
W Bh 7 1) K A REAR S (RS 0 T 5 A B AVE T 3R S S HY A A T A e AN e I
FIS A ST, MM A Bl 2% FEAMNCIC R RORE), A=/ 8 EINCERE
L) SIC RN Bh 7 FAS— B0, BT I SR 5, IR AE R AR Kk A
N, SANCEMRS L 2B W B S5k .

(=) PERFEH XS

HMCRTAE P Wk 35 Ll R, BORFEE B, wI e = T W IZH] A EE
TT3E AL o

(M) R 5EL XK

FEAMNERTA P R AZ S 0 T 05 i BLE LIS O, A PR o 20 2 SRS
SAORAE B A LA b~ m) SEBRRIE 54 %, AT B mI 2K

() FPBANK

7 NS R A g P IR AT BRLSEES DR A B S R R L T
[BUERE DLAN— 2, AT REAE SRR A L B R AE B AMEATAE ™ bl 55 31 PR B¢
Bk se eI, Mm-S m k.

T ATIRFHNCATA A 5 b 55 RER B XURS B 4 e



() DLAREC Ay H A, HAXR AT 32E1T 2 Rl RE S 55 AR5
I 5E AR I AN, A R A WAL 2 AP SNEATE T #0285

() TR IR COME RS BEBORD) . ONEATAE M AZ 5L 558 BRI ) 1
TGRS, HARRARS. EHEIRPSE BRI A= ST RINCATE
PRk S RSV E A B, JF BT B AR MR AR AR ], W55 RAE Dy H 3 H A% AT
15

(=) »w 5 BAGER RN R RARAT S5 SR T R ANATA P il 55
WE 55 B 1D B I BRERAE 5 AR APRAS s AR I A8 H 4 R IR K 2

(V0D A BEATAMEAT A ok 55 6 503 T A m AR e () KT T T
IANSZBRAY 55 W B B AMEATA P Sk 55 A 8 H TR 5 2 =) T Ah s
A7 8] BEA N TASE R TE AR UG HE , B 5550 I 14 A T ARAT Ak (K 50 A YT BRAH UL AC o

N~ ARPHEDHT STHBER KSR

NE IR (b 2 THAEIIN SR 22 Sk—e Rl THAIANTHR) 2B-E&E “A R
ERfE 7 AT AT, 2 SO E SR A L IR AT S5 52 1 AR 55 DL S5 B A1 R A5 1
kg e, AR H BT A R ETHE S A

NAJFEIANC B 28 5, Rt RN (b tHEND. 2]
MRAEW B (b THAENER 22 5 —& it T RAANTHRED . (ke 5
24 S—EW) . (ki HENEE 37 S—ER T ARSIR) K& (et
W2 39 F—nrn fetMa &) MOHE KIHFEFT, WIF RSN ek 5521741
RLIRZ A, B BB 7 A TR A A s AR ORI H

B, TSR

NE VAR 2g f RO, AR S KRS « A3 XU, 19 98 2 7] I 55 A%
ety A, BESEAN B S eIREL LR SNCYSE B, A3 SEBR Bl 55 & A
THOLECEAH B ANEATAE M S 5 o A m) e A% B BEHIRE, 252 ) it
BAE BRER. B RIER S A T BT b o IR Tk N B3, A3 R
RIS o DR R JE AT AR i 52 5 B AT AT



IR KB AT IR~ 7]

2024 43 H 27 H



	一、业务背景
	二、基本情况
	（一）交易工具及交易品种
	1、外汇远期
	2、外汇掉期
	3、NDF（即无本金交割远期外汇交易）和期权套期保值产品
	4、货币、利率互换等业务

	（二）交易目的
	（三）外汇衍生品交易额度
	（四）合约期限
	（五）资金来源
	（六）交易场所及交易对手
	（七）流动性安排
	（八）人员配备

	三、必要性和可行性分析
	四、公司开展外汇衍生品交易业务的风险分析
	（一）市场风险
	（二）汇率波动风险
	在公司按外汇管理策略锁定远期汇率后，外汇汇率实际走势与公司锁定汇率波动方向发生大幅偏离的情况下，公司锁定汇率后支出的成本可能超过不锁定时的成本支出，从而形成公司损失；在外汇汇率变动较大时，公司锁定外汇套保合约与汇率大幅波动方向不一致时，将形成汇兑损失影响；若汇率在未来未发生波动时，与外汇套保合约偏差较大也将形成汇兑损失。
	（三）内部控制风险
	（四）交易违约风险
	（五）客户违约风险
	客户应收账款发生逾期、客户调整订单等情况将使货款实际回款情况与预期回款情况不一致，可能使实际发生的现金流与已操作的外汇衍生产品业务期限或数额无法完全匹配，从而导致公司损失。

	五、公司对外汇衍生品交易业务采取的风险防控措施
	六、公允价值分析、会计政策及核算原则
	七、可行性分析结论

