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(B EATHTER SR, £ AREE T
REE: Yokk

[B4HE] 8 A1 8, 10 5MEH 4% TF1909 dc & 4R 98. 445, 3k 0. 08%;
5 5893 7 A2 T1909 k£ 3R 99. 855, #k 0.03%; 2 FHEFHF /44 TS1909
JFEM 100,245, #0.01%. EEHARERED.

[Rz46 851 8 A1 8, 7K 300 BA5H W £ /7 44 IF1908 48 3798. 4 &, %
0.98%; i 50 AR A5 £/ 4% 1H1908 4R 2887.2, # 0.93%; ik 500 A% 454 5
3714 101908 4R 4841.0, 2 0.80%.

EEST

Ke@, RITAFEEE NI, Shibor & T 4T, FA Shibor T 47 0. 8bp 4R
2.634%, 7 % Shibor F 47 3.5bp 4R 2. 638%., K .&d@: (1) EHLARE, £EEA
HHE B TR AR T, FEEAASF9 A1 B, AT E B 2 3000
1L £ ATH Al 10%69 XA (2) P REGEHRB: SATREBL2HF KR @G 69 R 1E
Pk, BAGFTAAREAMWK, LHEBWE IR, REHR AR EIRKE T
89 FH.

S gR2
EZET, RHHERRAEHR, RMRERAX K, B 225 HEURFTTHRAL

2%, FHAHRIGEITTAIT, ARFBEGEHRERNS, $EA LR, FTH7E, 79

B, RGP LT, $ETHRERA.

WHLHRELENRTE A

SRR REMR/ AR

REH 2019-08-02

ILHEBH
0k 35 & (%) 7 % (bp)
10y Bfx 3.1761 -0.75
10Y B#F  3.5511 -0.25
IRk
P& &% (%)

P 300 3,870.3176  0.4163
LEiE 50 2,944.0250 0. 4619
#3E 500 4,441.8569  0.5289
mFEFHHREK

s 5 [ i A P R — i A S IR
KA
v
Tk A
w,3%: 010-84183054
W44 : zhangnan@guodu. cc
HLiEd %5 F3048775
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Bt B|_/ AR FR

BRIk I R

B1: 55 o442 %

el i
o
. \,n

98.40 A+

98. 00
18—-11 18—-12 19-1 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 -

1 g

97.50 A

- W

96.50

96. 00 7((

95. 50

95. 00

18-11 18-12  19-1 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 ”

ALY

100.2 ~

100.0 1 "ﬂ’n”«” ~ |1.
/i )

99.8 A

‘,!lf""’
e !ud
ml !

99.6 A

99.4

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

Bé6: TALHME

—TF-T

2.50 A
2.00 1
1.50 4

18-11 18-12 191

—Ts-T

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)

M 8: XEMRE B EETL (B)

kP (BP) (KD

——2019-07-30

— i (BP)  (F)

—2019-07-30

15 - 33
14 - 40
10 31 12 as
29 10 )
05 - . 08 4 30
00 - 25 06 - 25
04 | 20
05 - 23 0.2 '
21 00 - 15
10 1o 02 10
15 - 17 j: 05
20 15 08 - 00
3m 6M oM 1y 3v 57 7 10¥ M 6M oM 1y 3y sy 7y 10
F KRR wind, EACI R LA FAERR: wind, EAR R LA
B9: 10 FMBEMHAE (F£) B 10: 540485
a5 L — PHEGE IS E 104 — £EE Al E 105 - — R R —— PG S R
4.0 - 123
A W 121
3.5 \/\/’W 119
3.0 ""/\\-"‘ 17
115
2.5 MOM 113
2.0 A \\(h 111
109
1.5 1 107
1.0 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ 105 : : : : : : : ‘ ‘ ‘ ‘
17-2 17-5 17-8  17-11 18-2 18-5 18-8 18-11 19-2 19-5 16-8 16-11 17-2 17-5 17-8 17-11 182 185 18-8 1811 19-2 195
F KRR wind, EAIRAFITAT A RR: wind, BEHI KA
e IR EE &
B 11: 7% 300 BRI £ 4 A H B12: IFZHAHRRERAKLE
i ‘ HeE =R E
4120 d TM 110, 000 - 160, 000
I X
3,920 - 'i “ I K . 100, 000 140, 000
i R A 90, 000
k ‘ M ‘ ‘; W' ‘ 120, 000
3,720 | I ‘ﬂ“ ‘ ) ‘ H 80,000
P Hl‘ LN ,HT 70. 000 100, 000
UL '
3,520 - “I 60, 000 80, 000
| 50, 000 60, 000
3,320 1 40, 000
i i 4 W Y 40,000
o VA 30,000
8120 1} 20,000
\%\ l" 20, 000
2,920 T . . . . . . 10,000 0
1812 19-1 19-2  19-3 194 195  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 : wind, BRI AT AR R wind. [E AR
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B 13: EiE50 REAgMR £ H ALY

B14: IHEHIAYHRXSAKLS

3,200 - 50,000 - THER  mMEE 70,000
2000 | wrw 45,000 - 60,000
’ L) hy 40,000 |
! 24
"* d ‘r ‘t '»M“ ‘ 35,000 50,000
2,800 4 P i # J L.’ mww& Pt 30,000 1 40,000
2, 600 N 25,000 4 30,000
I }| 20,000 20,000
2,400 1 ")1" r‘y‘b‘ 15,000 '
¢ 10,000 10,000
¥l '
2,200 - - : . . . . 5,000 0
18-12 19-1 19-2 19-3 19-4 19-5 19-6 19-7 10-10 11-10 12-10 1-10 2-10 3-10 4-10 5-10 6-10 7-10
HAERR: wind, BHH AT FHAERR: wind, BHEI AT
B 15: iE 500 RAEH T EH A Y B16: ICEHLHRXERAKLE
130, 000 LE 2o 3 LRSS 3 93, 000
5,900
ﬂ H“ 83,000
110, 000
ﬂ u H 73,000
5400 1 }l " 1 90,000 63,000
r‘ “f “ ) 70, 000 o000
4,900 'hﬁhp“ hhw% 43,000
rﬂ 50,000 33,000
4, 400 A A ,L! " W Hﬂ o ooo 23,000
MV[ “| ' 13, 000
‘ ‘ ‘ ‘ ‘ ‘ ‘ 10,000 3,000
9% 1812 19-1 192 19-3 19-4 195 196 19-7 123 18 23 33 48 53 68 73

HAERR: wind, BEHH A TAT

HAERR: wind, BHEI AT

B 17: sFafag

B 18: R/ PRETEF RN

07 BT &4 RN

ORBEF &4 RN

3, 600 — kT RR A () — bR A4 4L 12, 000 102.0 -
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)
18-6  18-8  18-10 1812  19-2  19-4  19-6 18-11_ 1812 19-1  19-2  19-3  19-4 _19-5 _ 19-6 _ 19-7
$ AR R wind, BEHI R TAT HAERR: wind, BHRI R AT
. NN . a
4o MR E KB W S H B 476
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B 19: &4554& Yotk

040 -
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0.00

0 Al
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(0.40)

(0.60) -
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(1.00) -

B 20: RIEEHLSAHRIELE

1.60

—— IFRACHF B —— IHREE RO —— 1R R L

1.40

1.20

1.00

0.80

0.60

0.40

0.20

0.00

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

AR B wind, BRI TR

FHAERR: wind, BHEI A TAT

ERRAN R

B 21: LESITRIRLFFAETR (B)

B 22: #ATRRAA XS MAIEZL (B)

— i (BP) (JD)  ———2019-08-01 — G (BP) () ——2019-07-30
20 - 32 35 - a2
31 30
00 - ’s .,
3.0
20 - 20
29 15 P
40 1 28 10
F 27
60 27 05 -
00
2.6 [ 22
> o —.
25
-1.0 [ 17
100 -
2.4 1.5
-12.0 - 2.3 2.0 L2
ON w 2w M M 6M oM 1y ROO1 RO07 RO14 R2M

HAERR: wind, BEH R ITAT

WHLHRELENRTE A

FAERR: wind, BEERI T AT
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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.,
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