& EEBHRLS
‘ GUODU FUTURES

23

R Y RH WAL, FA3E42 3000 X2 f &S
REE: Ydokk

[E#M%] 10 A 16 B, 55803 /A2 TF1912 44k 99. 695, % 0.02%; 10
FIRE S A T1912 JC A3 98. 095, % 0.06%; 2 FHE AT 464 TS1912 41
100. 250, 2k 0.01%, EfGTHA5 4 & ek,

[Rz4580%%1 10 A 16 B, 7% 300 45495 £/ 545 IF1910 4% 3917.8, %
0.53%; _EiE 50 ARG £ /1 A2 1H1910 3% 2999. 4, 2 0.50%; *FiE 500 A% 4% # 4%
F /4% 101910 48 5021.0, 2 0. 70%.

- I
R

NTFETR 75 &, RATITE 2000 12T 1 80 MLF 484F, 4 4%54 2000 12 L. #4
& % HtiF=, Shibor Tk LI, AR & TF 47 0. 9bp 4R 2. 6940%, 7 X #_E4T 0. 2bp
1R 2.6860%. HE@m: (1) HPEAFFTHCABBEERDR S, TR 11 AL
BEBF A H Hihile (2) #BABEINN X RBLEK M LT A, RIE 3B BT A PT
iT8he (3) £B 9 AREHMELNMNARARTE, B2 LFAHGRIFTiERE
EHEARG R, RBATE, EFEME 10 F ki LIS BE 78. 6% £ 83. 9%,
(4) P89 ARNKBHE T, RiFH “BRXE” BLEKRAY

S iR
BAET, BETHAZGITTNATHL, GHEXEAREILE, 74
EERAOMBBAES, —RRROBELE ), BTRTRAERES, #1
ko @, 9 A CPI S4B &S ak 3, AARMIEHIKALE, FOBSE F R A —
FRANGZ R, AT EE—RES,

WHLHRELENRTE A

SRR REMR/ AR
REH 2019-10-17

ILHEBH

o 35 % (%) #* % (bp)
10Y B4  3.1693 0.25
10Y B # 3.5727 -0.24
IRk

X 2k (%)

P 300  3,922.6854  -0.3446
E3E50  3,004.7233  -0.3547
FE500  4,441.8569  -0.4475
it 513 48 3

s — R R — R S R
123
121
119
17
115
13
111
109
107

105
16-10 171 1744 177 17-10 181 184 187 1810 191 194 197

XERH

3,600 = LiEfE A AR
3,400
3,200
3,000

2,800

2,600

2,400
17-10 17-12 18-2 18-4 18-6 18-8 18-10 18-12 19-2 19-4 19-6 19-8

ik

KA

w.1%5: 010-84183054
¥4+ : zhangnan@guodu. cc
Pk E P %5 . F3048775

1/6



& BEBERLS
‘ GUODU FUTURES
— . HXBX

Bt B|_/ AR FR

BRIk I R

B1: 5FHEHLSHAS B2: TFENAYRRXEAELE

100.80 - — — AKX E
35,000

\ iy, 22

'r 20,000 1

16, 000

100.40 A 14, 000

100.00 A 12,000

Ny

10, 000

8,000

99.20 - ] 15,000 1

F ¢ f 6,000
98. 80 N 10, 000

ﬁ ““IJ ‘ ' 4,000
98.40 - 5,000 2,000
98. 00 T T T T T T T T T T 0 0

18-12 19-1 192 19-3 19-4 19-5 19-6 19-7 19-8 19-9 19-10 19-2 19-3  19-4 195 196 19-7  19-8  19-9

F KRR wind, EAI R LA FAERR: wind, EAR R LA

B3: 105HI8044% B4: TEHAHRXEAKELE

100. 00 . i
90,000 - — R
99.50 +

| } 80,000 -
:Z:ZZ H’J“EM i 70,000 -

98.00 - M“({ i‘“ V’ b "Mﬂl‘{. Iy 60,000
97.50 ¢ L I , 50,000 -
97.00 ,“ n J 'ﬂ“, 0

"l |* M*\ 40,000 A
96.50 f f*‘ ’ 30,000 -
96. 00 —,( 20,000
Z:: zz ] ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ 10, 000
\Q’/\\ \%;O SESIE S S \q;\ S \"‘/\Q ° 19-2 193 19-4  19-5 19-6  19-7 19-8 19-9 191
FAERR: wind, EAIRAF AT FAERR: wind, EAR R LT

B5 2FMEAHEHAY Bé6: TALHME

100.8
—TF-T —Ts-T
100.6 H‘ 4.00
}l' 1 3.50 A+
100.4 1 m Wi nv , r N .
oz | )f “\' Fh "l ‘I‘N"‘I *'l“' 'Hl *vf 3.00 -
| by U 2.50 -
100.0 1 M\’i 10 ‘( Wx P "J
. o 2.00 A
99.8 ! HI |
1.50 A
99.6 ' oo
99.4 — 0. 50 ‘ ‘
& NV VAV Y Y A VIV NI ;2 £ £ / S A z 5 5
RANANE SN G G G S S S S G R A GG oA oG
HABRR: wind, B 5 AT HABRR: wind, BN K AT

HH5LEiEELBEW AT EN 2/ 6



&

" EIBAILS

GUODU FUTURES

SRR TR/ IR

B7:XaREfepKsEth (8)

kP (BP) (D) ——2019-10-16

3.0 q
20 -
1.0 4
0.0 -+
-10
20
-3.0 -

40 -

50 -
3m 6M M 1y 3y 5Y Al

10Y

M 8: XEMRE B EETL (B)

ik PL (BP) () ——2019-10-16

35 - 40
30 4 35
25 -

30
20 -
15 25
10 20
05 1 15
00 -

10
05 -
10 1 05
15 - 00

3m 6M M 1v 3y sy 7 10v

AERR: wind, BRI AR AT

HAERR: wind, BT AFRAHT

B9: 10 FHMBEMHA L (FX)

a5 o — PHREMHE SIS 105

4.0 P
3.5 1,'
3.0

Apporvie

1.5 A

— % B E vk A E 1045

Y

Wy

1.0

17-4  17-7 17-10 181 184 187 1810 19-1 1

9-4  19-7

B 10: mHEFMHER

— i 5T R 2 — P R R R IR

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

105 T T T T T T T T T T T
16-10 171 174 177 17-10 181 184 187 1810 191 194 197

FAB KR wind. BEAERH AT

HABERR: wind, EHRH T 5T

& 45 BRI R AR

B11: FEI00@BIBHAREHAS

A
ey

3,520 "
3,320 A y
I

My
!

4,120 A
3,920

3,720

MW*—_
s

3,120

JLI
o

2,920 T

18-12 19-1  19-2 19-3 19-4 19-5 19-6 19-7 19-8 19-9 19-10

B12: IFEZ AR BAKLS

e E —RXE

110,000 - 160,000
100,000 1 140,000
90,000

120,000
80,000
0,000 | 100,000
60,000 80, 000
50,000 6,000
40,000 1

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

HAEFRR: wind, BEHEH G CAT

WHLHRELENRTE A

$AERR: wind, EEH A AT

3/6



e, B

GUODU FUTURES

B 13: EiE50 REAgMR £ H ALY

B14: IHEHIAYHRXSAKLS

3,200 1 50,000 - —EE — R 70,000
3,000 - M*h wk ! 45,000 A 60000
’ LY ! | 40,000 A
l" J *‘Y w Wﬂ’ l’#’ " 35,000 - 0000
2,800 "Whh' LM* ‘rl "ft 30000 | 40,000
2,600 - *‘ M 25,000 1 30,000
' Y bi ’ 20000 4 20,000
2, 400 ~."\ ‘Je 15,000 10,000
” ‘ 10,000 '
2,200 T 5,000 0
I I G G BRI E
HAERR: wind, BHH AT FHAERR: wind, BHEI AT
B 15: iE 500 RAEH T EH A Y B16: ICEHLHRXERAKLE
130,000 1 - —RRE 123, 000
5,900 -
1 FH"H 110,000 1 103, 000
5,400 1 ’{'wu 'r " 90,000 - 83,000
|
4900 | r[ M*" WNL HH \I lh 70,000 1 63,000
' M“\P“ f*;””., i
Irrﬂ m" 50,000 1 43,000
4,400 Ht)'
iy 30,000 23,000
3,900 10, 000 3,000

18-12 19-1 19-2 19-3 19-4 19-5 19-6 19-7 19-8 19-9 19-10

12-3  1-3 2-3 33 43 53 63 7-3 83 9-3 10-3

HAERR: wind, BEHH A TAT

HAERR: wind, BHEI AT

B 17: sFafag

3, 600 — kAR A A () — b uEZE S48 8 12, 000 102.0 A
3, 400 82.0 -
11, 000
3, 200 62.0
10, 000
3, 000 42.0
22.0
2, 800 9, 000
2.0
2, 600
8, 000 (18.0)
2, 400 (38.0)
7, 000
2, 200 (58. 0)
2, 000 6, 000 (78.0) -

18-9 18—11 191 19-3 19-5 19-7 19-9

B 18: R/ PRETEF RN

O BB T & N

RV S 2 PN

19-1 19-2 19-3 19-4 19-5 19-6 19-7 19-8 19-9

FABR R wind. BRI

WHLHRELENRTE A

FAERR: wind, BEARI R LA

4/ 6



" [E)sBHASS

GUODU FUTURES

SRR TR/ IR

B 19: &4554& Yotk

B 20: RIEEHLSAHRIELE

1.60

1.40

1.20

1.00

0.80

0.60

0.40

0.20

0.00

—— IFRACHF B —— IHREE RO —— 1R R L

t
19-4

T T T
19-5 19-6 19-7

T
19-8

AR B wind, BRI TR

ER

il

FHAERR: wind, BHEI A TAT

R IE

B 21: LESITRIRLFFAETR (B)

kR (BP) (KD — 2019-10-16

r 37

32

F27

22

B 22: #ATRRAA XS MAIEZL (B)

kP (BP)  (f5)

—2019-10-16

3.0 12 3.0 12
R2M R3M R4M R6M RSM R1Y R3M RAM R6M RIM
HABARR: wind, BRI G I HAERR: wind, BRI R AT
W 4ol I8 3 I B 89 T B 9 5/6



€, B
GUODU FUTURES SR ER/ B

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



