v, Emms

GUODU FUTURES

SRR R/ PR
FIFHK, XEBAH, BREREZEDE
AERM

XEE: dokk

ez & (%) # % (bp)

- 10Y B4  3.1080 -2.11
& AT E R
10Y BF  3.6207 -0.25
[E#A5%Y3 A 25 8, 5585452 TF1906 Ik # 4R 99. 695, # 0.21%; 10 "
HFHRE ) A4 T1906 A F 4R 98. 095, ¥k 0.33%; 2 FAEFA T £ /5 4% TS1906 1k ;}H&Eﬁﬁk
M 100. 270, 7 0. 08%. Ik L BRI W ik A 5%, 2 F MU E F T 47 5-6bp, K EM w2k (%)
BB L — A A P00 3,742.8252  —2.3730

[z45805t 1 3 A 25 B, PR 300 AXA5HA 5 £ /1 449 IF1904 4 3740.8 &, %

2.46%, Bt 574 F; LiE 50 IRAGH W £/ 645 IH1904 3R 2717.2 &, 2k 2.92%, i 50 2,718. 1807 ~2.7621

H 34 674 F; F4E 500 BRAGH T £ /4 44 101904 45 5518. 6 &, # 1.35%, HIE FiE500 4,441.8569 —1.2890
A 1961 Fo P RBBE 2 H ARELFAT 2016 5 12 A FREFBALRS T K8
ga%o rg] H*jh@ﬁééé’iﬁiﬁ A /%’? & ’ 7,7 2017 # 10 H M%ﬁ{‘éﬁé’i th [ i R R i fi AR BRI TR AL
"‘ ﬁ_EZ!.‘\@ 120
Fad, AERTARFELEDWIEE, S ARA4FDE 600 2L, KRENFT us
WA 1100 e L @2 9, L 3 4 25 B, 26 H4H4 600124, 500 12 L% w0
HEH. 3 AT H T2 EIREETFREBRESRETARKEA, BREANY -
Ak M A RAT, B MF BIE K, RSB THES . HAE,

163 166 169 1612 173 176 179 1712 183 186 189 1812

) FERTHEAERTANERNR, 2BTARTFBILEAENH T 0; (2) XEH

HABD - BN, SN E K EHIR, BRI R EANAZ . K KERK

BAT, EELHNBER TR 4. (3) 10 FHEFUSEFE—F 2ok 2.4%, % — LA
2017 412 A AR RAK T (4) & B B 5 1% 9 5 AL B AL L B 4k, 2 % 36 437

2 E BB B B, AR R ARG Ao 5 SR a0 B = e 2 TR & ; (5)

3,000

FEFHREENSAF, WRBHERFKE7E, T3 A28 842 BFFTFE£EAR

2R GEAER .

2,800

2,600

S egwaz
P . N T
BRET, EBMMREAS, BRBRREN, RGO EATTRTHRERL
AR, @akAEARRE, PPl KB IE] T T oD 416, &b Kb
BAKFIK, Mt TRTHDBELEASG, EA—MBBEHOBE, BAHTHE W% 010-84183054

BME. T A&, 2018 FWEER HEEITREEST X TR PBE “F0”

N L # 4 : zhangnan@guodu. cc
o AT PELERI]” 69K E, TPEETRNA#— T AR T, 248K

Ao KON U B, it kR ORGSR B, T S A B, PHAAES % F3048775
HBE.
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&, EEBAILS

GUODU FUTURES
— . FMXB%

A IR 37 R AR

Bt B|_/ AR FR

B1: 554424

B2: TFEINAARKEARKLE

B O e—

20193

20193

8,000 20,000
100.00 | IM 2,000 18,000
| |
‘ ‘\ | "l H I ‘ 16,000
I | ’ T ). | | 6,000
99.50 |\ ] ' i I? H‘ 14,000
1,
‘ | [ I 5,000 12,000
P ﬁ il |N
900 T m I " " A 4,000 10,000
“ m|“i" I Y 8,000
| W " " 3,000 '
98.50 " | 6,000
' 2,000
0 4,000
98.00
3025823233833 583353833053 1.000 2000
g2 d a3z ad3iaaa 129 23 28 213 218 223 228 35 310 315 320 325
HAERR: wind, BEARHR AT AT AR wind, BAERHR AT AT
5 S 5 o
B3: 10FHEHEHLY B4: TENAHRIXZAKELE
99.00
A —
70,000 71,000
98.50
K I‘\ i ‘!‘\
98.00 '\ “ | \' ‘1\ “ “ | j 60,000 61,000
| ‘ \‘ “l‘ i T ““ H'
! 50,000
. mo
Lty l‘ -
97.00 | il “ i I, ¢ 40,000
l ‘H‘ Wl I | \ 41,000
96.50 i "' " 30,000
96.00 "'l i 20,000 31,000
9550 | 16000 21,000
95.00
8 3 23 83832 53 F53I QI =22Q T2 0 11,000
S22 d8dd3ddz3z2gzsd3dgsagB 1-29 2-5 2-12 2-19 2-26 3-5 312 3-19
FAERR: wind, EAIRAF AT AR wind, BARH R AT AT
B5 25T hEBHxH B6: THLHHE
1008
—TF-T —TsT
100.6 . “T‘ a5
I ,
L%
1004 X |‘§ W Iy '
Iy ‘ | H 3.5
I l | o '
100.2 ; i e , 3.0
| 1l 1 o
ol (LI A
000 ‘1 M \W " T 25
|‘ i 2.0
99.8 '
| 1.5
996 | 10
0.5
99.4 o 2 93 2 8 3% 9 9 3 03 7209 92 2 9 92 92
£ 8 2 832535535 833983894 g 2 2 & 2 2 4 2 & 3 3 8 3 333 3 3 3
9882838333 g8g88 33333333 SESSRSERSERPEEEAEEEEET
F KRB wind, BEHEAF AT AR wind, BT AT AT
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GUODU FUTURES

SRR TR/ IR

B7:XaREfepKsEth (8)

20 4

0.0 -

20 A

40 -
3M

kP (BP)  (fE) ——2019-03-22 33

31
29
2.7
25
23
21
19

17

15
6M M 1y 3Y 5Y VA4 10Y

M 8: XEMRE B EETL (B)

mm kP (BP) (fF)  ==——2019-03-22

3.0 4

20

10 4

0.0 -

30 1

40 -
) 6M

. | 25
10 4 2.0
15
20 A
9M 1y 3Y 5Y 7Y

4.5

4.0

35

3.0

0.5

0.0
10y

AERR: wind, BRI AR AT

HAERR: wind, BT AFRAHT

B9: 10 FHMBEMHA L (FX)

4.50
4.00

350

2.00 '

150

1.00

0.00

e i [ YIS 2 204

e [ [ i #1048

W
T
M N

2:50 A, M

169 16-11 171 173 17-5 177 179 17-11 18-1 18-3 18-5 18-7 189 18-11 19-1

B 10: mHEFMHER

— i 5T R 2 — P R R R IR

125

120 A

115 A

110

105 -

100

T T T T T T T T
163 166 169 16-12 173 17-6 179 17-12 183

T T T
18-6 189 18-12

FAB KR wind. BEAERH AT

HABERR: wind, EHRH T 5T

& 45 BRI R AR

B11: FEI00@BIBHAREHAS

B12: IFEZ AR BAKLS

LR B aas

3,920 80,000 120,000
M l*‘T 70,000
3,720 ! ‘ ‘w ' 100,000
60,000
80,000
3,520 m
50,000
"I“ 60,000
3320 |‘+ | r 40,000
T L] ' 10,000
[ |F'|”I 'I.‘ M‘ 30,000 '
at
3,120 ‘ ls
hﬂ 'l" 20,000 20,000
2,920
8L 338 Y2835 IF5IF8ITLIga 10000 0
2 3233 ddadadd I I Al aadoe 108 1022 115 11-19 123 1217 12-31 1-14 128 211 225 3-11 325
- 4 A4 4 =4 =< 4 4 4 <4 4 4 4 O O O O O O O O O O O <
KRR wind, BARI LA KRR wind, B AR LA
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&, EEBHILE
‘ GUODU FUTURES _

B 13: LiE50 RS HR AL HAY B14: IHEHAHRXEAKLE

3,000 LEEaos RS
40,000 60,000
2,900
35,000
2,800 ‘M 50,000
1
2,700 i +H | 30,000 10000
2,600 IM 25,000
f rl 30,000
2,500 'ﬂ | N . 20,000
I.'qu Wb, W
2,400 ' d h 20,000
" 15,000
2,300 ool
% “ 10,000 10,000
2,200
PURRLISETSEIFRIFREI SR I Ry
Sggdfiadoadad "33 ad"aqa 5,000 0
- - - 10-8 10-22 11-5 11-19 12-3 12-17 12-31 1-14 1-28 2-11 2-25 3-11 3-25
KR wind, BAH R AT AT F AR B wind, BEARH R AT AT

B 15: F4E 500 EAEHREHLY B16: ICENAARXEAKLS

5,700 = RO m A
80,000 73,000
5,500 ‘I w |
o "J ' w ' 70,000 63,000
5,100 ‘M LI 60,000 53,000
4,900 | 50,000 43,000
4,700 "Y‘ L TI" |H| 40,000 33,000
e ' m r | H‘, H . I"“ 30,000 23,000
4,300 i ‘& Nh "hf 1" w i
[ . ﬂ M M 20,000 13,000
4,100 d
I' 10,000 3,000
R S O N e U N R A T B R % R %R T o mogTooom o PUYIINITLASH/IFTNIFRITIILTI=IN
8234923283 d3 L add I qAaq
AR R wind, BAI R AT HT $ AR R wind, BT AT AT
B 17: BT akFAR B 18: R/ FRETEAFAN
— R AR (AT — iESE AR [= AL STERARE /N [= A VSRR AE LTIV

r 12,000

122.0
102.0

- 11,000
82.0
- 10,000 62.0
42.0

- 8000

- 9,000 22.0 .l‘
20 %

(18.0)
7,000 (38.0)
(58.0)
6,000 (78.0)
18-2 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 1023 117 1122 127 1222 16 1.21 25 220 37 3.22
HAEK IR : wind, BRI AT HABEK K : wind, EAR AT
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GUODU FUTURES

SRR TR/ IR

B19: EAEKAFIL
(0.50) 4
(1.00) 4
(1.50) 4
(2.00) 4

(250)

(3.00) -

B 20: BAEEASHRIHLI
MOl ek —— MR O —— RS
120 |
100 |
080 -
060 |

0.40 -

0.20 -

0.00

18-9 18-10 18-11 18-12 19-1 19-2 19

HAER B wind, BRI KA AT

&

il

FHAERR: wind, BHEI AT

R IE

B 21: LERATHR LFmAEER (B)

m— P (BP) (D) —2019-03-22
4.0

3.0
2.0

1.0

0.0 —
-1.0
20
-30

-4.0

-5.0
ON w 2W M 3M 6M oM 1Y

3.1

3.0

2.9

2.8

2.7

2.6

2.5

2.4

2.3

B 22: RATHERAF = MAEER (B)

m— P (BP)  (FD) —2019-03-22
4.0 3.2
3.0 3.1
2.0 3.0
1.0 2.9
0.0 — 2.8
-10 2.7
20 2.6
30 25
-40 2.4
50 23
ON W 2w M 3M 6M oM 1y

$AERR: wind, EAI R ITAT
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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 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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