e, Emms

GUODU FUTURES

RGP RERKS, XEFEAY
XEE: dokk

[E4&#%] 1 4138, Bt FEaiiaAie, &6 /LF0kF. TF2003
J-F-3%100. 180, T2003 A< 4R 98.500(-0. 01%) , TS2003 44 -F3# 100. 500.

[az45 89951 1 A 13 B, IF2001 3% 4210. 8 (+1. 05%) , 1H2001 3K 3093. 4 (+0. 73%) ,
162001 4R 5571. 2 (+1. 71%) »
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Fem, BMRTRZAIRLEZLTESKF, AT FRED WA, *
FEES 14 ANTAE A AFRZE S ERAE, Shibor 4855 HAPiE 4 HiT, BRSA L
17 28. 68bp 3k 2. 0590%, 7 EHA_E4T 3. 5bp 3R 2. 5220%.

HEE: (1) EMBEBUHAT T B CCEBHUER” kE; (2) FREGRE “®
BEAM” NELEF; 3) BREFAEATNEFTREEE AL A ERET 23,
R BMBABM I, (4) FEAFELINEFEHRE: BAESR “BERY”
EK,

S er2

BAG &, v EEARATEER S ERARA KT AT RAERT S
. BB FAJRARE, XIERBHE L. BREPTEAEMR, ERUGH G
EUCRBAEGANT, A SLE, TEMRKS, EWXEEFHANEELE, &b
Bl KT A, BEFEANER, BAREFTTENMK, FUHEGHTE
PR A BRIBAT o

WHLHRELENRTE A

SR RM/ AT
#®E 8B 2020-01-14
HFRM
e 35 % (%) #% % (bp)
10Y Bff  3.1463 -0.72
10Y B 3.5611 -1. 41
EE &3
L& i w3k (%)
i % 300 —-0. 0285
E3E 50 0.0109
FE500  4,441.8569  -0.3150
it 513 48 3
T G

121 4
119 4
17 4
15
13 1
114
109 -
107 4

105 T T T T T T T T T T T
17-1 17-4 17-717-1018-1 18-4 18-718-1019-1 19-4 19-719-10

XERH

3,600 — b
3,400
3,200
3,000
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2,400 -
Do 0P N A D N PN AN
KA AR A TR O S S I

W, 7% : 010-84183054
¥4+ : zhangnan@guodu. cc
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GUODU FUTURES
— | BXEBRX

BRIk I R

Bt B|_/ AR FR

B1: 5FMEALHAH B2: TFEINAHRXEAKLS
100.80 - (F) - oE — R E (F)
45,000 20, 000
100.40 A Fr‘ u“ 40, 000 18, 000
U
100.00 - } 35,000 16,000
f I\I R ”b.‘ l' ﬁ“ ", ';, f‘ 30, 000 14,000
99. 60 ﬁ ) r I r | ﬂ‘ f".‘lf“ 25,000 12, 000
99.20 W l ” NW W ' 10, 000
) ‘ m 20, 000 8, 000
98.80 - r ' U{ 15, 000 " o
“ 10, 000 4, 000
98.40 5, 000 2, 000
98.00 . . ; ; . . 0 0
19-1 19-3 19-5 19-7 19-9 19-11 20-1 19-1 193 19-5  19-7 _ 19-9  19-11__ 20-1
FABR R wind. BEAERH AT FABRR: wind. BRI
H3: 10FMEHLHAH B4: TENAURXERFLE
100.0 - (F) _—ee —RXE
ne x fite
AT ,
::'0 | |“ M» 80, 000
5 i ' 70, 000
98.0 MV ‘“' MM rlw ! \F Mh ,I"L“M UMJ 60, 000
97.5 - w ¢ |‘ d* hl | VI 50, 000
97.0
( 40, 000
96.5 - “‘n‘ pf 30, 000
96.0 20, 000
95.5 10, 000
95.0 . . : : . , 0
19-1 19-3 19-5 19-7 19-9 19-11 20-1 19-1 19-3 19-5 19-7 19-9 19-11 20~
FABR R : wind. EARH AT AT FAB KR wind. BRI AT
B5: 25T HheHx2% B 6: TAHLAHME
100.8 1 400 —TF-T —Ts-T
100.6
| 3.50
M44k“ f Y
i ‘ 1 3.00
100.2 M Hl # I"‘I 'H." "1| 2 50
100.0 ; M 2 00
99.8 - I 1.50
99.6 - 1. 00
99.4 . . : . . . 0.50 - . . ; . . .
19-1 19-3 19-5 19-7 19-9 19-11 20-1 19-1 19-3 19-5 19-7 19-9 19-11 20-1
HAEK K : wind, BEAR G AT HABEK K : wind, EAR AT
5ol M ik E LB &Y 3 5 B 2/6
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B 7: XA E 2 AloE

%) —1Y —3Y —5Y —7Y —10Y
4.7 -

2.2 T T T

T T
191 19-3 19-5 19-7 19-9 19-11

B 8: X S ATR B FF- 4 2] Ak 8 %

—1Y ——3Y ——5Y ——7Y ——10Y

3.4 A1
3.2 A1
3.0 A1
2.8

2.6 A

2.4

18-12 19-2 19-4 19-6 19-8 19-10 19-12

AERR: wind, BRI AR AT

HAERR: wind, BT AFRAHT

B9: 10 FHMBEMHA L (FX)

45— REEGEIAIRER 105

[
R
b W

17-7 17-10 18-1 18-4 18-7 18-10 19-1 19-4 19-7 19-10

— XEE U EEZER 105

B 10: mHEFMHER

— hREGERE MRS — R RERMES R NIER

119 -
117 -
115 -
113 -
111 4
109 -
107 -

105 T T T T T T T T T T T
17-1 17-4 17-717-1018-1 18-4 18-718-1019-1 19-4 19-719-10

F KRR wind, EAIRAFITAT

HABERR: wind, EHRH T 5T

& 45 BRI R AR

B11: FEI00@BIBHAREHAS

4,320 -

AT w/
-
“hy

2,920 T T T T T T
18-12 19-2 19-4 19-6 19-8 19-10 19-12

B12: IFEZHAARXEAKLE

110,000 - E — ke 160, 000
100,000 1 140, 000
90,000 1

120,000
80,000 1
70,000 | 100, 000
60,000 1 80, 000
50,000 1 60,000
40,000 1

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

18-10 18-12 19-2 19-4 19-6 19-8 19-10 19-12

HAEFRR: wind, BEHEH G CAT

WHLHRELENRTE A

HAER R wind, BEE AT
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B R BH WA
B 13: LiE 50 MR AL LHAEH H14: IHEIHAHRRERAKLE
3,200 H 50, 000 AR —RXE 70, 000
et 45, 000
A “ﬂ' . 60, 000
3,000 1 ’h » HM W ¢ 40, 000
p J“ b .’Nh*’t ! L“'J s 35,000 20000
[} '
2,800 - N b
r'# J %ﬁﬂ*‘r f# 30, 000 40, 000
2,600 A ] 25,000 30, 000
’ ’ 20, 000
i 20, 000
2,400 - 'e 15, 000
|J 10, 000 10, 000
2, 200 ; ; . . . . 5, 000 0
19-1 19-3 19-5 19-7 19-9 19-11 20-1 19-01 19-03 19-05 19-07 19-09 19-11 20-01
HAERR: wind, BHH AT FHAERR: wind, BHEI AT
B 15: w4E 500 AT L H 44 B16: ICEHAARXEARLE
5 900 | 130,000 - _—pel —RRE 143,000
fkw\ 110, 000 123,000
5,400 - 103, 000

90, 000

A
N

rﬂ

83, 000
70, 000
63,000

!
# \ '('
Mﬁﬂ\[jm%”! b m‘-"wfr

50, 000

43,000
4, 400
30, 000

i

23, 000
3, 900 . . . . . . 10, 000 3, 000
19-1 19-3 19-5 19-7 19-9 19-11 20-1 19-01  19-03 19-05 19-07 19-09 19-11 20-01
HAERR: wind, BEHH A TAT HAERR: wind, BHEI AT
L (e L5 Horis B 18: F/PRAFEARN
- kR A A () — EiELE A A H Hz7e) (z5e) O 7 LB & F RN R S D PN
3, 600 12, 000 122.0
102.0
3, 400
11, 000 82.0
3, 200 62.0
3, 000 10, 000 42,0
2, 800 9, 000 22.0
2.0
2, 600
8, 000 (18.0)
2400 (38.0)
7, 000 .
2, 200 (58.0)
2, 000 6, 000 (78.0)
18-12 19-2 19-4 19-6 19-8 19-10 19-12 19-1 19-3 19-5 19-7 19-9 19-11
HABR R wind, B 5 AT HABRR: wind, BN AL AT
. v s N a
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B 19: &4554& Yotk

100 -

0.80

0.60 -

0.40

0.20

B 20: RIEEHLSAHRIELE

0.80 -

0.60 -

—— IFEACHFE B —— IR —— IR L

0.00 | 0.40 -
AEZESS e B ) ER300  BiES0 b
(0.20) 1
020
(0.40) -
0.00 ‘ ‘ ‘ ‘ ‘
(0.60) - 19-7 19-8 19-9 19-10 19-11 19-12
HAERR: wind, BHH AT FHAERR: wind, BHEI A TAT
ERA PR

B 21: EHERATARLIFFEAEEL (B) B 22: iR R XEmA R TR (8)

10.0 - ik (BP) (D) —2020-01-10 42 0.0 - R (BP)  (ZE) —2020-01-10 4o

50 - L3.7 5.0 3.7

0.0 - 3.2 0.0 3.2
-5.0 - F27 -5.0 F27
-10.0 - F22 -10.0 A F22
-15.0 - 1.7 -15.0 - 1.7
-20.0 - 1.2 -20.0 - 1.2

R2M R3M R4AM R6M R9M R1Y R2M R3M R4M R6M ROM R1Y
HABRR: wind, BEHRH KA AT HABERR: wind, BEHRH T AT
HH LR ELE T AN 5/6
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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 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



