v, Emms

GUODU FUTURES

LRI R/ IR
.
BIRIES, AHER A T
AR

KEE: dokk

ez & (%) # % (bp)

- 10y Bt 3.2662 67.38
& AT E R
10Y A  3.6788 -5.35

[E445] 5 A 168, 5 5% /462 TF1906 4 & 4R 99. 245, #k 0. 05%; .
10 430 3 71 445 T1906 L #E4R 97. 380, i# 0. 08%; 2 FHIE H #1727/ 4% TS1906 BB
AL 100,040, 7 0.01%. EfFIA ik, BEFAFILEEA RRAALE T, de &M Ak (%)
EBHMRT AT R E P £ 2-3bp. PP E XS5 B RKT RS, % HRMA2 PIE 300 3,743.9635  0.4527
o

[RAs ] 5 A 16 B, i 300 BAG I £ 4 6% IF1905 44 3703.0, #% HIES0  2,791.4146  0.2828
0.02%; _Lif 50 AR 45405 £ 7/ 425 IH1905 4 2769. 4, # 0.06%; 3 500 %45 A 7% FiE 500 4,441.8569  0.6265
E /1445 101905 4R 4993.0, #K 0.51%, % B K E 5000 12, F A5 A+ e A28 3
H éio s et [ it SR L — R B R
S ire .

Ke®, RITiE% 6 HH12# 91, Shibor kA K, [ Shibor % 25. 24bp ﬁj
i 2.28%, 4k H G LK, 7 X Shibor % 3.4bp R 2.61%; 14 KAz 1 A .
Shibor 213k 2. 2bp. 0.5bpo iH.&@: (1) B 7 430 KAR4 AT 42 4 6385695 F /3 »
AAK, WERETEFHHHRANE. (2) EEALEH R EHDT « AR v
A, TR HERSBEE, (3) FEHE M £ B L AT St fe £, T e e e e e
DB A BaEEBERLIHKIE, PRIGEEOERBEA, (4) WEIXEE TS KERK
ARAF ARG EEE; PE 4 —EHERE TR LK, T EER o —
1682 35
S cwRw

BRBT, PasEmIE XA, B HBERE—F AR, THBRENE KK, 4 j
HEEGRARLEEA, FWEAELREL, BOBR, PRAKE, KMAA A ot
PR E2FN, FEAERAE LT, TEBHFA B, R SBikH. K. B
EHAK, ithliE, AERARIGE. KT 7@, RITHF—FZERPHEPLA
TREA Bl P CERIT, B2 T 5 AT PECREA TR LA, & KA
ERATIER R NRATIEE, A ABEESIGEHRT RS, Wit _EE RS E %.7&: 010-84183054

LES L By ALK BRI R A A T AT
HBHES. 2 L rRRaw %, WHEREH T LT B34+ zhangnangguodu. oo

P iE 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 1| N 13,000 20,000
l i |‘ m 18,000
99.50 w | lf ! "’ |“ ' | w | | 11,000 16,000
[
# | | " 5,000 14,000
99.00 M ’1‘ " H r w 12,000
J H wl ' L w Y‘ | J 7,000 10,000
50 B q 1 5,000 8,000
| 6,000
‘ 3,000
98.00 4,000
ARG RSN SR N N I I P NG g 1,000 2,000
3-27 4-1 4-6 4-11 4-16 4-21 4-26 5-1 5-6 5-11
F KRR wind, EAI R LA FAERR: wind, EAR R LA
B3: 10FHEHEHLY B4: TENLHARXEAKEE
99.00 — A e—
80,000 81,000
98.50
70,000
98.00 “ ‘l"‘mﬂ‘ Tl' ‘lLM w’ 71,000
T 1 . ‘h g‘ 60,000 61,000
97.50 | ? ” I lk l !
' [l ﬂ 50,000
97.00 ‘ l'n H' ” 1 51,000
W{ ¢| | * ‘ﬁ 40,000
96.50 k I r I N ] 41,000
| 30,000
96.00 'H‘ W‘l 20,000 31,000
95.50 10,000 21,000
95.00 0 11,000
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 3.27 43 4-10 4-17 4-24 5.1 5.8 5.15
FAERR: wind, EAIRAF AT FAERR: wind, EAR R LT
B5: 2F I ALHAEY B6: THLHHE
100.8
—TFT —TST
100.6 ”T 450
' M' 4.00
100.4 f *T
IT'T p* h “.. !I" k 350
1002 L ' 'ul' I || 3.00
T A )
e f Wmﬁ 'ﬁr »Iw r II{I " - W
vI J 2.00
998 m i‘ 1.50
99.6 100
99.4 0'50::::g::::ﬁvvﬂ.wwwwmmww?vv?ﬁ'-vw
892388953753 8%830883 8L 823387 2232224943 832338323833338%88333
9333999443333 8333838333333384 SRIERRERRIRT IS EEEEEEEESEESEESS
HIER R wind, BEARHR S LI KR wind, EARER S LT
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B7:XaREfepKsEth (8) M 8: XEMRE B EETL (B)

%.0 - . ik (BP) () ——2019-05-13 a1 w2 (BP) (/2) ——2019-05-15
oo | 19 15 - 45
' 37 10 4.0
7001 35 05 | 35
33
60.0 -
31 0.0 3.0
50.0 2.9 05 25
40.0 27 10 - 20
25
30.0 4 23 15 15
20.0 - 21 20 10
1.9
10.0 - iy 25 4 05
0.0 - 15 30 - 00
3M 6M 9M 1y 3y 5Y 7Y 10Y 3M 6M 9M 1y 3Y 5Y 7Y 10Y
HAERR: wind, BEAERHR KA AT AR wind, BEAERHR AT AT

B9: 105 BMK/AE (P£) B 10: WARSMF

e i [ YIS 2 204

e [ [ i #1048 e {5 [ £ 14 U
125 4

123 A

119
. P, ’r‘v\m 117 4
250 1P\

115

2.00

e 2 B R AL

4.50

4.00

113 A
150 111 4
1.00 109 -
050 107
000 105 . . . . . . ‘ ‘ ‘ ‘
1611 171 173 175 17-7 179 17-11 181 183 185 187 189 1811 19-1 193 16-5 168 1611 172 175 178 17-11 182 185 188 1811 192
F KRR wind, EAIRAFITAT HABERR: wind, EHRH T 5T

& 45 BRI R AR

B 11: FFE 300 RIBHTEHAR B12: IFEZ AR BAKLS

nRORE mRAE

4,120 | " * 90,000 160,000
Ny
"' l I ‘H‘ L 80,000 140,000
3,920
W 70,000 120,000
gl w
|
3,720 ‘R wow ‘ﬂ’ ﬂ 60,000 100,000
L]
\
3520 l 50,000 80,000
|
r" 40,000 60,000
3320 |
b Tl ) f 30,000 40,000
T Ll LA FRET yie*
It L) |
3120 | . 1
\‘ ‘h Va 'la, 20,000 20,000
|
2,920 'T l 10,000 0
D g gMNg e NN NI I BT IR NI RN NS g 108 10- 115 11- 12-3 120 12- 114 128 2-11 225 3-11 325 48 422 56
3232 daaddadddilildiddidinsasIsss 2 2 2 19 17 31
228288ddd20883d838E8888888883838383333388
AR : wind, BRI AT AR R wind. [E AR
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B 13: LiE50 RS HR AL HAY B14: IHEHAHRXEAKLE

3,200 45,000 =GR wE 70,000
3,100
3,000 W‘rw' 40,000 60,000
2,900 % J U 35,000 50,000
2,800 #" | M ¢ 30,000
2,700 I ¥ . 40,000
zii * ” hm . * ’I# 20,000 30,000
2,400 M‘ l ¥ M' o \* ';‘ln‘ v 15,000 20,000
2,300 ] u"w 10,000 10,000
2,200
SSIRTIRRLYARNARARIVRIRIIBRINIIGIZES 5,000 0
f88e~"d2a3~384d R o 10-9 11-9 12-9 1-9 2-9 3-9 49 5-9
KR wind, BAH R AT AT FHAERR: wind, BHEI A TAT
B 15: #4E 500 BRAS IR £ H A4 B16: ICEHLARXERKLE
LESEe S m A
5900 |‘1 Hl, 130,000 73,000
! n 110,000 63,000
5,400 ” u
: u“ﬂ I 50000 53,000
r‘T f 43,000
4,900 i 70,000
|N| 33,000
M f Tlfl ﬁ‘ 20,000 23,000
4,400 l1 ﬂ iy g‘ A ﬂ' r ] |‘ [J“ 20000
"I ¥ le‘ i 4 ' 13,000
3,900 ' 10,000 3,000
1558532803335 3508 33874357 7878%3
KRR wind, BARI T LA KRR wind, BHS

B 17: sFafag B 18: R/FIERAETELH AN

— R AR (AT — IELE AR [= Al RAEAE /N O RBOE % SR
3,600 12,000 82.0
11,000 62.0
42.0

10,000
22.0
9,000 20 I_

8,000 (18.0) I

(38.0)
7,000
(58.0)
6,000 (78.0)
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 19-5 125 1220 1-4 119  2-3 218 35 320 44 419 54
FABRIR: wind, BRI AT AT FAB KR wind. EARHA AT AT
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B 19: &4554& Yotk A 20: BRIEEHLSARIELL

0.70 - 1.60 -

— PR T —— AR ——— ISR L
060 1.40
1.20
050
1.00
040
0.80
030
0.60
020
0.40
010
0.20
000 0.00
Lifgds WERE Y00 LifSo  hEsoo  GMLR M ® o o o o s s
FAERR: wind, BHEH AT FHAERR: wind, BHEI AT

ERRAN R

B 21: LERATHR LFmAEER (B) B 22: gATRIRF @ MAIETL (B)

— P (BP)  (E) 2019-05-16 — P (BP) (5D 2019-05-16
5.0 - 3.5 5.0 - 35
0.0 - L 3.0 0.0 - L 3.0
50 - 2.5 50 4 2.5
-10.0 - 2.0 -10.0 - 2.0
-15.0 15 -15.0 - 15
200 1.0 200 - 1.0
25.0 0.5 25.0 - 0.5
300 - 0.0 300 - 0.0
ON W 2W M 3m 6M 9M 1Y ON w 2W M 3M 6M M 1y

$AERR: wind, EAI R ITAT 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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