e, Emms

GUODU FUTURES

B EARR I BT, EHRIA
XEE: dokk

[EMH#ME] 10 A 22 B, 5554 % /&4 TF1912 484k 99. 520, # 0.01%; 10
FIRE S A T1912 JCFE3 97. 760, # 0.03%; 2 FHE AT 44 TS1912 41
100. 160, % 0.02%. EFH15 4 &Mk, R#7 LPR K4 MM T A, 5 LAHF.

[rz#580%1 10 A 22 B, 7K 300 X465 £/ &4 IF1911 4§ 3878.8, #
0.49%; _EiE 50 AR 45805 £ /1 449 TH1911 3R 2967.0, K 0.25%; 4 500 A& 45405
/44 101911 4 4954.8, K 1. 45%,

- I
R

FATAEA, AP RBEERT, T BEALTEIANEREOY R, %
PHRITHRERDESEAH, 10 A 22 B ARLT AR £4B45 XFRE T 2500 124
% B 4Rk . A F AL Sl dk, Shibor 4% E47. IH& &A% L4711 70bp 4R 2. 7990%,
7 X #1E4T 9. 80bp 3R 2. 7890%

HEEm: (1) 2B 5B EAA NS, A58 10 A 31 B4+ E 3000 2% T
Ao e XALH S E S e AHERAL S . (2) FEENRAMNERE FELT BB
Fak, BF & TRRIEEGR A A, (3) AR KEBEEE HEREANIHE
T, M8 25 AN EE B AT AL 89%.

S svRZ

BEZET, PEFH=5F GPEKER 6.0% 427 FHIK, FAH 6.1%, ©
A K AL BF TAEE R, RV KB Aot A2 vs AN 69 10 T B A 2t
HRFTAT, E—RPAUFECR AR T ENLFA L ANEFIRRG T, AR LT
NS AHE, FAEIRAE, AIREAEIAEI, ST, 424 IF1911 54T & 3850
W aMS, £ 3910 Wb &, HAF454 3000 EH X WL A RS, —HF K
AR, BTRTHRAERES. AT 7@, 9 A CPl 48 3, £ aksdE¥ik
W&, W PBOREAENAE T @A, BT aEETREMBTES, Sk
AR TIREEiE4T, 1BEQEENREHEEY.

WHLHRELENRTE A

SRR R/ PR
#E B H 2019-10-23
AR
0 2 & (%) #* 3 (bp)
10Y Bfr 3.2196 0
10y §F  3.6177 0.75
¥Rk

L& Xy &I (%)
P 300 3,895.8809 0.3876
EiE50  2,973.2173  0.1452
FIE500  4,441.8569  1.1011
LBk R L

— R R — R S R

125
123
121
119
17
115
113
m
109
107

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

XERH

3,600

o L IEAR A A HL

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
P IE S %5 F3048775
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— . MEEREX

Bt B|_/ AR FR

BRIk I R

B1: 55 o442 %

100.80 A

B2: TFENAYRRXEAELE

et .
99. 60 Wf {‘ wﬁl
.l

98.40 A

98. 00

18-12 19-1 19-2 19-3 19-4 19-5

19-6 19-7 19-8 19-9 19-10

40,000 4 =i ARE 16, 000
35,000 14, 000
30,000 12, 000
25,000 10, 000
20,000 8, 000
15,000 6,000
10, 000 4,000
5,000 2,000
0 0
19-2  19-3  19-4  19-5  19-6  19-7  19-8  19-9

F KRR wind, EAI R LA

FABRR: wind. BRI

B 3:

100.00 1

105 A4%

99.50 -
99.00 -
98.50 1
98.00 -
97.50 1
97.00 - “ ”F
96.50 l w

96. 00 —,(
95.50

95. 00

N \'\,

B4: TEHAHRXEAKELE

100,000 1 — —
90, 000
80, 000
70, 000
60, 000 A
50, 000
40,000 1

30,000 4

20, 000

10, 000

& T e et e e e 019—2 19-3 19-4  19-5 19-6  19-7 19-8 19-9 1911
HABRR: wind, B 5T AT HABRR: wind, BN AL AT
B5: 25T HheHx2% B 6: TAHLAHME
100.8 4
—TF-T —Ts-T
100.6 1 ’j' 4. 00
3 i 3.50
100.4 A m‘ *" ” L r " ’
| Ik B
0.2 Jf ”1 “l ‘ Ju,‘ﬂ"w *q ] P‘\l W 3.00
I 2.50
100.0 A Mgrle ‘( \L fﬂ ’d
Nl 2. 00
, i
99.8 ! W‘ 1 50
99.6 1 1.00
99.4 T T 0. 50 . .
A G R A G SR AR N o A S A GO O I S AC G
HABRR: wind, B 5 AT HABRR: wind, BN K AT
WAL MR E B 9 25 5 2/6
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SRR TR/ IR

B7:XaREfepKsEth (8)

kP (BP) (D) ——2019-10-22

M 8: XEMRE B EETL (B)

ik PL (BP) (/) ——2019-10-22

20 - r 35
| 23 50 - 4.0
15 | 51 w0 | 35
10 - 29 3.0
L 27 30 4 25
0.5 - k25 20 4 20
b 23
00 - L5, 10 4 15
1.0
05 - e 0.0 A
L 17 0.5
-10 - L1s -10 - 0.0
3M 6M 9M 1y 3y 5Y Al 10y 3M &M M v 3Y 5Y Il 10y
HAERR: wind, BEAERHR KA AT AR wind, BEAERHR AT AT
B9: 10 FMBEMHAE (F£) B 10: 540485
45 o — FHEMGREIHKE 105 — £ B EfpL £ %105 s — i [ i S A B — i AR SR B TR A
4.0 - 123
e ot “‘W\ "
3.0 - M/N M’ 17 -
115
2.5 - 113 4
2.0 1114
109
1.5 4 107 1
1.0 . . . . . . . . . 105 . . . . . . : : : : :
17-4 17-7 17-10  18-1 18-4 18-7 18-10 19-1 19-4 19-7 16-10 171 17-4 17-7 17-10 181 184 187 1810 19-1 194 19-7
F KRR wind, EAIRAFITAT HABERR: wind, EHRH T 5T
AT A8 B 37 B PR
11 PR 300 RABHAR EAHAY B12: IFZHAHRRERAKLE
4,120 A M’% 110,000 =—HtE —ARE 160, 000
100, 000
J " , 140,000
3,920 A b 9’ ! hl ﬁ, 90,000
h M "' H" I 120,000
& ‘r w ' '), 80,000
3,720 ‘ ﬂ ’" |# 70,00 100,000
M‘i f 60,000 80,000
3,520 4
r‘ 50,000 40,000
3,320 ’ 40,000 40,000
h ‘w 30,000
20,000
3,120 20,000 h
\ W
1&‘ 10,000
2 920 ' ' ' ' ' ' ' ' ' ' 18-10 18-11 18-12 19-1 19-2 19-3 19-4 19-5 19-6 19-7 19-8 19-9 19-10
18-12 19-1 19-2 19-3 19-4 19-5 19-6 19-7 19-8 19-9 19-10
AR R wind, B R THT $ AR R wind, B AT AT AT
4ol i E UG B9 i A 9 3/6
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GUODU FUTURES
B 13: EiE50 REAgMR £ H ALY

B14: IHEHIAYHRXSAKLS

AR — R 70,000

3,200 - 50,000 -
45,000 - 60,000
3,000 A M’\* N ;W“ ﬂ; 40,000 -
Lh J ” w’ﬂ, fw : 35,000 50,000
2,800 r“’hd ”ﬁ*hr' ‘f* 30000 | 40,000
2,600 # 25,000 1 30,000
i o ’ 20000 20,000
2,400 ”\ ;&‘ 15,000
" ‘# 10,000 10,000
2, 200 T g g T T T T T T - 5,000 0
I e I T I I .

BAERR: wind, BRI AT AT AR R wind, BRI

B 15: F4E 500 EAEHREHLY B16: ICENAARXEAKLE

130,000 1 - —RRE 123, 000

5,900 - %
! F nH 110,000 A 103, 000
5,400 A MM l 90,000 83,000

h | fy f”bﬁ 1&
, ] L KA 70,000 1 63,000

4,900 M Mﬁw“ I*rqt.&" r”"“ !
Ir ”I'T 50,000 1 43,000

4,400 HKJ' "
’W M' ” 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 19-10 123 13 23 33 48 53 63 73 83 93 103

HAERR: wind, BEHH A TAT

HAERR: wind, BHEI AT

B 17: sFafag

B 18: R/ PRETEF RN

O BB T & N

RV S 2 PN

3, 600 — R AR () — bRz aded 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  19-1  19-3  19-5  19-7  19-9 19-1  19-2  19-3  19-4  19-5 _ 19-6 _ 19-7 _ 19-8 _ 19-9

$ AR R wind, BEHI R TAT HAERR: wind, BHRI R AT

HH5LEiEELBEW AT EN 4/ 6
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SRR TR/ IR

B 19: &4554& Yotk

160 -
140 -
120
1.00 -
0.80
060 -
040

020

0.00 -

FiFgEfe RIEMREC 300 BiFs0 dHiEs00  BIIEAR

N

B 20: RIEEHLSAHRIELE

160 1 —— FRZE G

— IHREZE R —— 1R R L

1.40 -

120 -

1.00

0.80 -

0.60 -

0.40 -

0.20 -

0.00

T T T T T
19-4 19-5 19-6 19-7 19-8 19-9

AR B wind, BRI TR

FHAERR: wind, BHEI A TAT

ERRAN R

B 21: LESITRIRLFFAETR (B)

kR (BP) (KD — 2019-10-22

201 .

4.0 1

6.0 -

r 42

37

[ 32

27

22

B 22: #ATRRAA XS MAIEZL (B)

kP (BP)  (f5) — 2019-10-22

160 - 42
140
120 37
10.0
F 32
80
60
27
40
20
22
00
2.0 1 17
4.0
6.0 - L2

R2M R3M R4M R6M ROM R1Y

HAERR: wind, BEH R ITAT

WHLHRELENRTE A

FAB R wind, BEARH WA T
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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



