& EEBHRLS
‘ GUODU FUTURES

23

KX BFAR, HBNEH L
XEE: dokk

[EHME] 7 A 29 8, 10 FHEH 4% TF1909 dc A& 4R 98. 055, % 0. 18%;
5 M F /A% T1909 dL &40 99. 635, # 0.13%; 2 FHEGIMT EH 44 TS1909
ACAA 100,200, K 0.01%. EGAWERES T, AR EZMRBAIKEFFE
B4 bit,

[R5 4% 7 A 29 B, 7% 300 BR45 805 £ /7 &%) IF1908 4R 3843. 6 &,
2k 0.24%; b3 50 AR5 A TE 2 7429 IH1908 3R 2928. 6, 2k 0.26%; FiE 500 A% 4%
IR E /A% 101908 4R 4844.0, # 0.19%.

ST

Fam, RTAFRED MBS, #B% 500 1T, Shibor LA, R
Shibor 4R 2. 629%, TF4T 0.7 A% &; 7 X Shibor 4R 2. 657%, Lk 1 ANk & 34
A Shibor 4k 2. 631%, L3k 0.2 M &, HE&@: (1) H9EEEFRBBALNATSY
RN MEELERTBET, (2) BARFAS B RFEHEERS, IANZE LKL G
B R . (3) FE L HBLER R e A B, & 4823330 BLE R P & B R 8 RE,
Ff kAR FEH, (4) FPEREASRFRELETREN#ZT, LR
BAREE il iT
S gR2

BRET, ZREZLVPHEI, AEFERGELAPME, FE£2T HFEH
HET@AE, e G ERE B &, ERAEAENT EMNE A E, RERITFHTEIF £7
4% 3800-3900 A #EMRB LS. HT o @, RAF 6 ARHE KRB, AEHRA
%, BRE—RHELEXTEPARGEREX, BTHEE THEAIMBE X,
135 A A dm LHEE G, HBAMTNAESEERMS DR,

WHLHRELENRTE A

SR RM/ AT
#®E 8B 2019-07-30
HFRM
e 35 % (%) #% % (bp)
10Y Eff  3.1836 1.75
10Y B  3.5536 0.88
EE &3
L& i w3k (%)
300 3,854.270 -0.1114
4
E3E50  2,930.489 -0.3016
1
FE500  4,441.8569  -0.0223
it 513 48 3
L EHERMEE  —EEERRSMRK
K&K
kN
K Ah
%35: 010-84183054
Bl 4E: zhangnan@guodu. cc
HLiEd %5 F3048775
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Bt B|_/ AR FR

BRIk I R

B1: 55 o442 %

wed
ol W
- Y

98.40 A+

98. 00
18—-12 191 19-2 19-3 19-4 19-5 19-6 19-7

B2: TFENAYRRXEAELE

— — AR

30,000 1 16, 000

14,000
25,000 -
12,000
20,000 1
10, 000

15,000 1 8, 000

6, 000
10, 000

4, 000

5,000
2,000

19-2 19-3 19-4 19-5 19-6 19-7

F KRR wind, EAI R LA

FABRR: wind. BRI

B3: 10FMEHEo8AY

99.00 1

98.50 -

]
Y

96. 00 f(ﬂ

95. 50

95. 00

18-11 18-12 191 19-2  19-3 19-4 19-5 19-6 19-7

B4: TEHAHRXEAKELE

80,000 A — — R
70,000 -
60,000 -
50,000 -
40,000 -

30,000 A

20, 000

10, 000

0
19-2 19-3 19-4 19-5 19-6 19-7

FAERR: wind, EAIRAF AT

FAERR: wind, EAR R LT

B5 2FMEAHEHAY

100.8 ~

100.6 1 ’,‘!

O L L
, T w r‘,w I'uwlu,l"u

100.0 MT “”
!f h[ il .r

99.8 A

99.6 A

99.4

18-11  18-12 191 19-2 19-3 19-4 19-5 19-6 19-7

Bé6: TALHME

—TF-T —Ts-T

2.50 1
2.00 A
1.50 1

0 T T T T T T T T
18-11 18-12 19-1 19-2  19-3 19-4  19-5 19-6 19-7

AR R: wind, BHRI R AT

WHLHRELENRTE A

FAERR: wind, BEAR R LA
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B7:XaREfepKsEth (8)

kP (BP) (KD

——2019-07-29

M 8: XEMRE B EETL (B)

— i (BP)  (F)

——2019-07-29

50 - 33
50 4 4.0
4.0 - 31
40 35
30 - 2.9
”s 20 | 3.0
20 1 25
25 20 -
101 . 20
00 - " 10 14 s
10 19 00 7 10
20 - 17 10 1 05
30 15 20 - 00
3M 6M M 1y 37 5v 7Y 10v M 6M oM 1y 37 5y 7v 10¥
F KRR wind, EACI R LA FAERR: wind, EAR R LA
B9: 10 FMBEMHAE (F£) B 10: 540485
45 o — FHEMGREIHKE 105 — £ B EfpL £ %105 s — T R R — A A S S R R
4.0 - 123
A 121
35 1\/\/’\,&‘\"’“’ ‘\-VW‘ o
3.0 4 M/N 117
115
2.5 VAM 113
2.0 A \\(‘- 111
109
1.5 - 107
1.0 i i i i i i i i i 105 ‘ ‘ ‘ ‘ ‘ ‘ ‘ . . . .
17-1 17-4 17-7 1710  18-1 18-4 18-7 18-10 191 19-4 16-7 16-10 17-1 174 17-7 17-10 181 184 187 1810 19-1 194
F KRR wind, EAIRAFITAT HABERR: wind, EHRH T 5T
e IR EE &
11 PR 300 RABHAR EAHAY B12: IFZHAHRRERAKLE
i ‘ HEE SARRE
4,120 | IM 110,000 1 160, 000
I X
3,920 'i ‘ Ik " 100,000 1 140,000
" ' " 90,000
h‘ ‘ W‘J ‘ ? W 120, 000
3,720 1 i \# | J ‘ e 80,000 1
P qw It 70,000 1 100, 000
| | ¥
3,520 “I 60,000 1 80, 000
[ 50,000 1 60, 000
3,320 1 40,000
i i . Y ’ 40, 000
W | f 30, 000
3,120 1 % “ 20, 000
W l:v 20, 000 ’
2,920 T . . . . . . 10, 000 0
1812 19-1 19-2  19-3 19-4  19-5 19-6  19-7 18-10 18-11 18-12 19-1 19-2 19-3 19-4 19-5 19-6 19-7
AR R wind, B R THT $ AR R wind, B AT AT AT
i %ol B 3 I LB 89 3 B 9 3/6



e, BB

GUODU FUTURES

B 13: EiE50 REAgMR £ H ALY

3,200 -

B14: IHEHIAYHRXSAKLS

LR L&

50,000 - 70,000
45,000 -
3,000 A wrw' A N oo | 60,000
ﬂ 'w | h ‘r b M a 35,000 4 50000
2,800 A R
P Yt -
2, 600 *4 25,000 1 30,000
L }l 20,000 o000
2wo~~a\ HVJ 15,000 '
¢ 10,000 10,000
vi '
2,200 - - . . . . . 5,000 0
1812  19-1  19-2  19-3  19-4 19-5 _ 19-6 _ 19-7 109 119 129 19 29 39 49 59 69 79
HAERR: wind, BHH AT FHAERR: wind, BHEI AT
B 15: iE 500 RAEH T EH A Y B16: ICEHLHRXERAKLE
LE 208 3 [ P& 3
5,900 % 130,000 93,000
( r” 110, 000 59,000
5,400 'M‘“J wl ’ 78,000
’ r |¢ 90, 000 63,000
h ‘f 1 53,000
4900 7 ’J M ' h ﬁ L] PA‘ w lﬂ r'- Lﬂ t 70000 43,000
50, 000 33,000
4,400 H‘ t'” ‘I“ 23,000
e :
“h 'ﬂ* i W ‘Ml %0000 13,000
: : : : : : : 10,000 3,000
3'90013—12 19-1 192 19-3 19-4 19-5 19-6 19-7 123 13 23 38 43 53 o3 3

HAERR: wind, BEHH A TAT

HAERR: wind, BHEI AT

B 17: sFafag

3, 600 — kT RR A () — bR A4 4L r 12,000 102.0 -
3, 400 82.0 A1
r 11,000
3, 200 62.0 1
r 10,000 4
3, 000 42.0
22.0 1
2, 800 r 9,000
2.0 A1
2, 600
r 8,000 (18.0) 1
2, 400 (38.0) 7
r 7,000
2, 200 (58.0) 1
2, 000 6, 000 (78.0) -

18-6 18-8 18-10  18-12 19-2 19-4 19-6

B 18: R/ PRETEF RN

07 BT &4 RN ORBEF &4 RN

18-11  18-12 19-1 19-2  19-3 19-4 19-5 19-6 19-7

FABR R wind. BRI

WHLHRELENRTE A

FAERR: wind, BEARI R LA
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B 19: &4554& Yotk

040 -

030
0.20
010
0.00

FORIERSC Y

iES00 AR AR
(0.10)

(020)

(0.30)

(0.40) -

B 20: RIEEHLSAHRIELE

160 -

—— IFRACHF B —— IHREE RO —— 1R R L

1.40 -

120 -

1.00

0.80 -

0.60 -

0.40 -

0.20 -

0.00

T T T T T
19-1 19-2 19-3 19-4 19-5 19-6

AR B wind, BRI TR

FHAERR: wind, BHEI A TAT

ERRAN R

B 21: LESITRIRLFFAETR (B)

B 22: #ATRRAA XS MAIEZL (B)

— i (8P (Vi) —2019-07-29 — i (BP) () ——2019-07-29

1.2 3.2 4.0 r 37

1.0
31 30

0.8 3.0 [ 32

0.6 20
29

0.4 F27
28 10

0.2

o 2.7 00 T — g T T L 22
2.6

02 1.0 .

04 2.5 F17

2.0
-0.6 24
08 23 3.0 12
oN 1w 2w M 3Mm 6M oM 1y ROOL R007 RO14 R2M
FABRIR: wind, EHRI 5T AT HABRR: wind, BT
. Jor . o
HHLHRELEW LT AN 5/ 6
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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 ARIT AR A AT & R E B, F&AZ T BAR1Z 48 (yfb@guodu. cc), 3K MBA B & if &A1 EBAF AF] 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
BERET, ETATRFACTF . bk, HEP. KFRALALATH K LH ., FHERG8TETRER%. T8#F
T, AR AFUET AR BiE RRABCGEIT R, TR B R ERIF, HRIELSZAXGITA BRI kR
Flo 5 B EYBTA PR % 214 : 010-64000083.,

WHLHEELBHRR AN 6/6



