Elﬁﬂﬁﬂ“’

GUODU FUTURES

FHEAEAT EBATHTEERD

KEHK: dokok

- ;-
oA 4T H S R

kAT B A #EAT 2500 1L LE W W RAE, S B $ 4558 1000 12 T ik 7 15 4%
BHWKE, (B EKIATE FTHEAER, FARRLLIKE, BKLK
G, AR EF LR TN EiT.5F 41 42 TF1703 02 4R 99. 400,
#%0.10% RXE1.037%, H4E1.427, JKHCTD # 160021, IRR #
-0. 6003; 10 449 £ 7 &%) T1703 Jc 44k 97. 320, # 0.25%, MR & 5.91
7, ¥684.127, J4 CTD % 160023, IRR #-8.3150.

D sy

W ECER 91 R AANE ILE AR SE F A 2. 6474%, HAMESL 3.07. ALK
KAHEEAETEL, 2105 EFIKEECED 3. 0%, EAT 10 F17
% 160010 4R 3. 000%, 10 41 E FF 1% 160210. IB 3R 3. 6589%. Shibor #] %
RT7 RBREET 47, ERBRG A RRAAZLAS, BAT Shibor A&, 7 X
B 1 A4 HI4k 2. 2300, 2.5430 4= 3. 3059,

D
12 Ath T #4KFHH, LAERIEFERFHEHGE AT, WEE
BT R T R, mGRAR TSR, BERAETALE, LENEREL

TR TAT. BT ERTEHEAIEQOERT, THMET A EAAEMR,
“ERATT LR BT HERY R, EIGERRE, XETEBHR

WL PR EE AT E A

B i R AR/ HA B AT I

RE8H
IR

SLE- XS
10Y B4  3.0525
10Y §F  3.6762
i 313 48

124

122

120

18

116

114

12

Fhig B 4 U (AR KL

2017-01-03

33
3.85
-0.43

%75 : 010-84183098

Wi4F: luoyu@guodu. cc

WA IES 5. F3014729

1/ 4



& EEBHRLS

GUODU FUTURES

— ., HMXBX

Bt B R/ B RXHFR

B155MzhoHht%

102.0
1015 ~
101.0 4
100.5 -
100.0 ~
99.5 -
99.0
98.5 -
98.0 -
97.5 A
97.0
96.5 -
96.0 -

TF1703

95.5 T
16-10 16-11

16-12

B2 1058 ho 4%

1015 A
101.0 ~

T1703

91.0 T T
16-10 16-11 16-12

HAERR: wind, BEEI KA

HAERR: wind, BEEH G RPT

B3TFEhE4RXEAFLE

B4TEHAARXEAKLE

30,000 {1 - 30,000 60,000 - (1 - 120,000
25,000 25,000 50,000 100,000
20,000 20,000 40,000 80,000
15,000 15,000 30,000 60,000
10,000 10,000 20,000 40,000
5,000 5,000 10,000 20,000
0 0 0 0
16-10 16-11 16-12 16-10 16-11 16-12
HAAR: wind, BT LA HARR R wind, BT 50 AT
B 5 X4 XAk B 4t 2 4k 8 8 T4 B 6 XMk B A2k HEFE TR
0.2 3.1 02 40
— (BPV — K (BP) () ——
o1 2.9 o1 35
27 3.0
0.0 - - : . . . 0.0
25 25
01 01
23 2.0
02 0.2
21 15
03 03
19 10
0.4 17 0.4 05
05 15 05 0.0
3M_ 6M oM 1y 3y 5Y 7™ 10v M 6M oM 1y 3v 5Y 7™ 10v
FAERB: wind, EARI KA LAT AR R wind, BRI T AT AT
i 4 BB 5B 49 9 B R 2/4



&, EEBHERLE

GUODU FUTURES

B i R AR/ HA B AT I

B 7 L 4RAT 1A R Jk Hr A A A

B 8 44T R 47 X = A R E AL

2.0 4.0 50.0 5.0
ik (BP)  (F5) 2016-12-30 — R (BP) ( 2016-12-30
3.5 00 | 45
15
3.0 4.0
50.0
1.0 25 35
2.0 -100.0
05 s 3.0
’ -150.0
2.5
1.0
0.0
05 200.0 2.0
0.5 0.0 250.0 1.5
ON 1w 2w M 3m 6M 9m 1y ROO1 RO07 RO14 RO21 R1M R2M R3M
HAER R wind, EAI AT TAT HAER: wind. [EAIE T
B 9 AT A RAE B 10 1 K4 da
15,000 124 -
T — T iREEene ——— P E AN EIES ——— PR S (S E R R
10,000 122 4
120 -
5,000
118 -
0
116 -
000 114
-10,000 112
A NN N ON0 000 A NS NS ;N OIS 00 000 AN
AR A A NS IIFTFTeocsceds e d
HAB AR wind, BRI AR AT SR AR wind, BRI AT AT

WL PR EE AT E A

3/4



Elﬁﬂﬂi“:

GUODU FUTURES B 4t B3R/ 2T 5%

27 I R A
FE, BHRMTALHBHEHATONITF, BRALEZIKRFEARELGFFEREF D,

B AR 30 B A 50 P R A

EAA WAL MA — X % 6tdd, MmEamasm KRR, ARk aRMNEZRF, PRAARKF
FHENII—RLR, BAFGOMESRTEE, —ARTF “WATH, BN, BRIAM, CENMNEL” 69
S, ABME P FLREPFREFRSAN . HEH. Feilit. REEEZFE LIRS, ALHE, 250
7, EARIE T RS E SR TH A, BFER

®FTE A

Jo RIS RARE A AT & R SE N, 1§ BAZ T EARE 44 (yfb@guodu. cc), KM M & B & if A A G A Fl a9 4L
TRk

ATV A AZ ¥ 2 TS AR R A ml b o AN K AL A BREAF A G IIE, B Ao 2@ a9 & o
{8 BAVL IR FE R, I ATAAZ 8T A B AT B KBTS R 3¢

AMAEF AR Z F T H 0T E N REGIE T KBBR8 BRI 5 KA B AR, EARI AT 50 H A
AT H IR IR AE 4 R AR Ak, FF U H AR R T W SRR ] A & L. BARAG IR R KRG Y
Bk THRAH A F6RAA B 4Ro

WA E B (c) AREMAA BATIA T A RN S TR o AR AL F. i B EKEEAR A RS B
BT, EAARFALT, k. FP. XFERAMETHXLH . BHEREGHTEMTEE R L. REFT,
BB ARFVEAT B8 B ih BORAGKAT Ay, TR B R EAR IR, RIS Z AT A RKBZEFEER R, &
B BAR Y B A 9] AL iF 147 : 010-64000083,

400 P i E LG By S B B 4/ 4



