[E)ZBHHLS

GUODU FUTURES

R YR, REEHLR
K dokok

[E#4%] 5098, 5F4F 444 TF1906 MR 99. 120, 7 0.10%; 10
FIRE H A2 T1906 JL A3 97. 080, # 0.20%; 2 FHE AT T/ &4 TS1906 dk
# M- 100.025, 3 0.01%. BT EFHAZ, AFKEE LB T, 10 FHEHRA
dk 3 FETF 4T 3bp £ o

[re458095t1 5 A 9 B, 7K 300 ALA5 305 £/ & 29 IF1905 4k 3597.6, #
1.98%; _biF 50 AR 45405 £ 4 445 IH1905 3R 2702. 4, 2k 2.29%; *F4E 500 A% 4540
W EH AL 101905 3R 4842.8, # 1.22%.

S xxm

BATRAT R R AIBREZLTESKF, 59 B RARELZED MR, Shibor
ARG, AR EHARAERFE, £, BA&A7 X Shibor 45 L3k
37.2bp. 28.7bp, 14 X Shibor # 1.5bp, 1 AA. 3/~ A 4= 6 A~ Shibor |5 #]
F471.3bp. 0.7bp, 0.1bp. HE&@: (1) £E3IAMETRAHE L4 5 FkR
& (2) @ BEMEREE£FET#£T; (3) TE 4 AARRESIRLEI, N
ﬁﬁﬁﬁk%@% HIGER T REDEERE 1 F12; (4) B4 A CPl, PP

kR AL, SEMASR LK 17, 4%, A R LIk 14. 4%,

S pwrz

BREW, EMHASHERKT, 4 ALa KB FY, [2REFT KRR ELR
BeIGik, M—REFEKTRE, SRS REER, RAERRERB ek, ATRE
BTBGREH, BT AR, RIFE—FRT DI ARFIREN D St f
ORI, BT AR PEREATARG LA, 12 e RIRBEFE, &
hefBRECE RN, IAFAE NS AT B AT

WHLHRELENRTE A

SRR REMR/ AR
R 8 2019-05-10

ILHEBH

0k 35 & (%) 7 % (bp)
10y Bfx 3.3116 -3.1
10Y B#F  3.7216 -3.86
IRk

P& &% (%)
FE 300  3,599.7001  —1.8475
LEiE 50 2,698.7804  —2.1558
#13E 500 4,441.8569  -1.1991
mFEFHHREK
s 5 [ i A P R — i A S IR
KA
v
Tk A

W, 7% : 010-84183054
¥4+ : zhangnan@guodu. cc

AL EF %m 5 . F3048775
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e, Emms

GUODU FUTURES

B B4R/ 3 H AR
— . MEEREX

BRIk I R

B1: 5FHEHLSHAS B2: TFENAYRRXEAELE

15,000 O — 22,000
100.00 H M 13,000 20,000
|d .l IM 18,000
99.50 w l'[ ’ T‘ | ||1 I' 'l 11,000 16,000
‘ “ | ' U 5,000 14,000
99.00 m“ﬁ ' | i 12,000
J w w l ‘ “ I W | ‘ 7,000 10,000
i
98.50 f“ | “r w 5,000 8,000
|. -
98.00 :
RCERC R RS ARCGPC GPY RSP G R g 1,000 2,000
321 326 331 45 410 415 420 425 430 55
F KRR wind, EAI R LA FAERR: wind, EAR R LA
B3: 10FHEHEHLY B4: TEHLARKEAKLE
99.00 — A e—
80,000 81,000
98.50
98.00 "‘ *N‘ 'r‘ﬂ‘ ‘ﬁ M d ‘ “'*! 70,000 71,000
| T ? ” I w Wi' | 60,000 61,000
97.50 .
“Wt " [} 50,000
97.00 ‘ ’L [ ' f .‘! 51,000
w’ *ll I * ¥ 40,000
96.50 If “ " J 41,000
w l'll 30,000
96.00 "L i 31,000
20,000
95.50 10,000 21,000
5500 11-7 11-21 12-5 12-19 1-2 1-16 1-30 2-13 2-27 3-13 3-27 4-10 4-24 5-8 0 11,000
3-21 3-28 2-4 4-11 418 4-25 5-2 5-9
FAERR: wind, EAIRAF AT FAERR: wind, EAR R LT
B5: 2F I ALHAEY B6: THLHHE
1008
—TFT —TST
100.6 ’ ,‘T 450
' +|'r' ] 4.00
100.4 T‘ ” F 1 T"r “ oo
| #rr Y '!l" N :
1002 . . LN I 300
[0
100.0 Jq Tﬁﬂ !rﬁ 14 W | t 220
. 2.00
99.8 r Tr IL J 150
996 100
99.4
HIER R wind, BEARHR S LI KR wind, EARER S LT
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SRR TR/ IR

B

0.0

20 A

40 -

T:XREMBERE IS EEL (B)

— i (BP)  (F5) ——2019-05-09

T T EEE ' B B EEE O mmm O mm mm 7 35
I 33
31

29

2.7
25

3M 6M M 1y 3Y 5Y s 10Y

B 8: X MR E TR MBS REL (B)

mm ik (BP) () — ——2019-05-09

20 4.5
1.0 - 4.0
0.0 + 35

3.0
-10 4

25
20

20
-30 1

15
40 A 1.0
50 A 0.5
-6.0 - 0.0

3M 6M 9M 1y 3Y 5Y Ul 10Y

AERR: wind, BRI AR AT

HAERR: wind, BT AFRAHT

B9: 10 FHMBEMAL (F£)

4.50

4.00

3.50

3.00

2.50

2.00

150

1.00

0.00

PR 2 105
f‘ W "\“
W v w v \'\A
j\/’ ~

WMMW

%[ [H i %104

16-11 171 173 175 17-7 179 17-11 18-1 18-3 185 187 189 18-11 19-1 19-3

B 10: mHEFMHER

= P i O A — PR R SR I R

125 4
123 A
121 A
119 A
117 4
115 A
113 4
111 A
109 -
107 A

105

16-5 16-8 1611 172 1755 17-8 17-11 182 185 188 1811 19-2

F KRR wind, EAIRAFITAT

HABERR: wind, EHRH T 5T

& 45 BRI R AR

B 11:

4,120

3,920

3,720

3,520

3,320

3,120

2,920

PR 300 REAR I £ 4 A Y

T
) LY
I! v‘M \
rN
1;‘ ‘ M‘ *r 4 ) f
"[h “il "w; “1‘#,
\w l

B12: IFEZ AR BAKLS

BREAE mRRE

90,000 140,000
80,000 120,000
70,000

100,000
60,000

80,000
50,000

60,000
40,000

40,000
30,000
20,000 20,000
10,000 0

10-8 10- 11-5 11- 12-3 12- 12- 1-14 1-28 2-11 2-25 3-11 3-25 4-8 4-22 56
22 19 17 31

WHLHRELENRTE A

$AERR: wind, EEH A AT
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&, EEBHILE
‘ GUODU FUTURES _

B 13: LiE50 RS HR AL HAY B14: IHEHAHRXEAKLE

3,200 = Okt L R0y
45,000 60,000
3,100
3,000 H.IM' ' 40,000 50,000
2,900 L" w ! 35,000
25800 Fw'ﬂ' h
2,700 i '
25,000 30,000
2,600 M
2,500 | ” W a J 20,000
r I‘“.““’ Y, vb‘ 20,000
2,400 "' ‘wr‘ 15,000
2,300 yx l‘ 10.000 10,000
P s INEIYEeNTSRR SRS RN TISART
I DD R I I IR BN o D T Y 5,000 0
SRESTHHETHAA cotooen we 10-9 11-9 12-9 1-9 2-9 3-9 4-9 5-9
KR wind, BAH R AT AT F AR B wind, BEARH R AT AT
B 15: Wik 500 RAEHAT 4 &4 B16: ICEHEHRXERAFLE
LESEe S m A
5900 ' H‘ 100,000 73,000
|‘ h H‘ 90,000 63,000
5,400 " ﬂ N“ 80,000
‘Il .L b 70,000 53,000
W lm 60,000 43,000
4,900
50,000 33,000
"? f rbl 'J #0000 23,000
4,400 lT ﬁ ﬂi »ﬁ“" A ﬁ fh‘ ” JW.U [r 30,000 !
'q "” I"M | 20,000 13,000
3,900 ' 10,000 3,000
$8582938 33 ISR RRIAERTILEER
AR R wind, BAI R AT HT HAEXRR: wind, BHS

B 17: sFafag B 18: R/FIERAETELH AN

2600 — R A (A7) — LiFsRE R 12.000 [= PSSR AERE LN [= PEN SRRt T IWN
’ ’ 102.0
82.0
11,000
62.0
10,000 42.0
22.0
I ]I 0 NIHL,IL o) |
20 Ly ! q_'_'__ [ 1 1 | | a J1
wo o JI'P BRI LN
(38.0)
7,000
(58.0)
6,000 (78.0)
18-3 18-4 18-5 18-6 18-7 18-8 18-9 18-10 18-11 18-12 19-1 19-2 19-3 19-4 11-29 12-14 1229 1-13 1.28 2.12 2.27 3.14 3.29 4-13 4-28
HABRR: wind, B 5 AT HABARR: wind, BT AF AT
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SRR TR/ IR

B 19: &4554& Yotk

0.00 -
(050) 4
(1.00) 4
(150) 4

(2.00) 4

(250) -

23

1.40 -

120 -

1.00 -

0.80 -

0.60 -

20: BIEHAAHRIELI

—— IFRRAHF B —— IHRZ R EE  —— IRl

18-11 18-12 19-1 19-2 19-3 19-4

HAER B wind, BRI KA AT

FHAERR: wind, BHEI AT

ERA) MR

B 21: LERATHR LFmAEER (B)

22

22: BRATREIFAFXEMAIET (B)

m— P (BP) (D) —2019-05-09 — kP (BP) (5D ———2019-05-09

40.0 - 3.5 40.0 3.5
35.0 - 35.0 -

3.0 3.0
30.0 30.0 -

2.5 25
25.0 - 25.0 -
20.0 - 20 20.0 - 20
15.0 - 15 15.0 - 15
10.0 - 10.0 -

1.0 1.0
50 - 50 -

0.5 0.5
0.0 - 00 -
50 - 0.0 50 - 0.0

ON W 2w M 3M 6M M 1y ON 1w 2w M 3M M oM 1y

$AERR: wind, EAI R ITAT

WHLHRELENRTE A

FAERR: wind, EAR R LA
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2T A
T I, BHRMRATHBEERROANNE, RXATESKFEAREBFFMEET,
kA, EAMRARTERPESNIT, EELHHELEMRFERFRE, FERFEEFREFFEF

tEO

B AR A 5 A 500 R A

EAI T H RN A — X B S el E, AEARGSHKFHARTAN, RREAEMNEZRF., FTEARK
FEENI—RLR, BAFEHITARRTLE, —ART “WATH., BN, R, €M7
MBS IEE, AWME P, FLEFREFRON. HER. Foitit. REEEFFLRS, ALFE,
A HKNE, BHMTARITBLEHR T LA—L, BFER.

X EH
Jm R ARIF AR A AT & R E B, F&AZ T BARME 48 (yfb@guodu. cc), 3K MBA B & if &A1 EBAF A F] 89
AEAT A

AR AAZ &R ZATEOTA R R A L. K07 KA BREFHAGIIE, BN HHF b B
B ABERAVLAE R, TR AZ & T AL F B AT IR KAET R 3.

AREFTRBEE G RGBT EI . RE RS AR B 6 BARU 5K UK B AR. B AR 54T 50 A
N DR A BRI 4 2 A iR, FRA R A E MR E LM HME &R, ERGHTREERT
TS Bk TR H A R4 8 AR,

WA E B (o) AARAEMRAHA AT A RN S A o AFIPT&LF . S A4 B & K% B AT A IR 8
BEAFT, EAARFAL T, Pk, FP. REFRAOEAHXLH . FHIGHTEMEREEZ R, R2F
T, AR AFUET AR BiE RRABCGEIT R, TR B R ERIF, HRIELSZAXGITA BRI kR
Flo 5 B EYBTA PR % 214 : 010-64000083.,
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