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5 AR E R
TF1909 98. 305 -0. 090 -0. 09%
11906 96. 120 -0. 225 -0. 23%
10 EMR
R SR E 11909 95. 725 -0. 225 -0. 24%
Shibor FR# 2.998% 11.50 BP
Shibor1 [& 2.788% 0.10 BP
HEF=E Shibor1 A 2.779% 2.00 BP
Shibor3 B 2. 787% 1.30 BP
Shiboré B 2.861% 0.80 BP




NANHUA FUTURES

z BT R E R H R

EESBHNE

F 1 0T A ZERR CTD H 2 E 3 2 T HABNE
3.0 - 0.6 -
25 = 180019 — 180027 05 e T1906-T1909
i-g 0.4
1.0 0‘2
0.5 0.
0.0 0.1
05 - 0.0
1.0 - 0.1 -
A N A N o N A N > & o N
¥ ¥ N NG g N N ¥ ¥ NG NG I\
& 3 2 & & & & & & & & &
o o o D D D > > > > DY DY
GERLSRIE: Wind B BT BRI Wind % BIERIR
K3 FEJ1TF 525EK CTD = E K4 TF LB %=
04 -
2.0 - ——180023 ——180016 03 - ———TF1906-TF1909
0.2 -
15 - o1
1.0 - 0.0 T T T T T
0.1 -
0.5 - 02 -
_03 4
OO T T T T T T T T _04 J
Y S SN S T VY
> & ¢ ¢ ¢ XX LN - N SN N N
% % G % % % % % % Q Q Q Q Q Q
S Y PP & N N N N S
O S S S S S A M S S S S KN S
PORLSRUE: Wind %Il BERTFAT PeplkUE: Wind %Il EIEATAE
Bl 5 FJ1TS ELEEK CTD =L K6 TS &GLBMHNhE
08 ———180014 = 180007 8-% ] ———T51906-T51909
0.7 :
0.1
0.6 J
0.0 T T T T T
0.5 01
0.1
0.4 05 J
0.2
0.3 03 J
0.3
0.2 04 -
0.1 0.5 -
0.0 T T T T T T T T T _06 J
N T VS SR NS
: S % v QS e 4 S ; 2 o " g > A\
¥ ¥ v K F F HF H o 0 0 o o5 ™
9° 9o 9 9O 9 9O 9 9O 9 S S S S o S
& O O O O O S O y § N~ N 5 y
0 U U U N N N SIS G D ) S S S S

PORIKIE: Wind Bl RELEHIIT ERLKYR: Wind Bl FEETRAL



P v HAT = e
KA E R AR
K7 TF5TEhEANE K8 Efi &R m 2=
e R T — SEEHE fUYI BT oo 100.0 10Y-5Y% ——10Y-1Y% ——5Y-1Y%
}:ﬁ e
— 104E HIE i 5% 70 35 80.0
100.0
3.0 60.0
98.0 25
: 40.0
96.0 2.0
94.0 L 20.0
92‘0 1'0 0-0 T T T T T T
K N P N P N N
N NY NG N v NG Ng
%~ S N4 5 5 5 &
& D D D D > D
BRI Wind Wil FLERTA BRI Wind WiR mERTR
B9 ARAT I o7 31 PR 5 4 A2 ) K10 HATIA)E 6T YTM E 5
e Abp (£7)  ———2019-04-16 ——2019-04-15 a0 1Y% 3Y% 5Y% 7Y% 107 %
3.5 - - 8.0 35 -
L 6.0 3.0 A
30 -
2. -W
- 4.0 >
2.5 i 20 T T T T T
- 20 © © © © © ©
> » > > > N
. l N NV ¥ v NG g
20 - : : : : - 0.0 & & & & & &
D D D D D >
1y 3y 5Y 7Y 10v
BRI Wind Wil FERTR WRDRIE: Wind %R BERTA
11 ARAT 18] FE TSI BR 454 22 5l K12 AT 1A T YTV E %
1Y % 3Y % 5Y % 7Y % 10Y %
m Abp (£7)  =——2019-04-16 =———2019-04-15 45 0 ’ 0 0 ’
45 28.0 40 -
- .
3.0
3.5 A W
L 4.0 2.5 A
3.0 2.0 : : : : .
)5 - 2.0 A0 A0 A0 A0 0 o
Ny v N v N N
& & & & & &
20 . . . Y 4 X\ S S S S
3y 5Y 7Y 10Y

1Y

BRI Wind %R EIERTS

PRBRUE: Wind %R BIERTR



g4
“'l' FATERRTS E & AR
#AETH)
13 ARATE) o 0 = a1 264 5l 14 Shibor 783
— 1 0, — 0, — 14 0,
8.0 RO01 % RO07 % RO14 % o/N% % %
7.0 3.5
g'g 3.0
4.0 25
3.0 2.0
2.0 1.5
1'0 ' ! ! ! ! ! 1.0 T T T T T T
© © © © © ©
~ N N N © © © © © ©
Y Y & SRS N > ¥y &
NP N y N y y & % o o o of
> DY DY DY o o Q¥ N > > N N
Vv % % % Vv Vv
R Wind ¥R BIEEEAR HRRIE: Wind Bl FEHEWIR
Bl 15 HRAT (A [E R H AR 5 K 16 Shibor F|Z HAsz)
- ———2019-04-16 ——2019-04-15 - —_— 04-17 e 04-
0 abp (£7) o 3., Abp CHD 2019-04-17 2019-04-16
3.5 - 300 3.0
- 10.0
3.0
- 20.0 2.8
2.5 re - 5.0
20 - 10.0 .
15 0.0 2.4 - 0.0

RO0O1 R0O07 RO14 R0O21 RO1M RO2M RO3M

O/N 1W 2W 1M 3M 6M 9M

1Y

VORLEIE: Wind %R REAETEA

BRRIE: Wind Wil BRI



AR B R

NANHUA FUTURES

FATEHA ST 7 LA

:E%B "A/J\;E JL"‘B

PIMTEFRRIE 193 SEREH 2, 3B MREMEHX P 93 5801, 802, 810 F
ZRRILL: 400 8888 910 HiE: 0451-58896600

FLLIE 2R AMEALER

FUNT LR L T AE S 438 SRERHE S0 2101 2 ABINHRESINFEE 30 SHALTKE 1306 =
BiE: 0571-83869601 BBi%: 0371-65613227

PR = sEl

BNTFEFF LR AH S XE BERREE 203 = EBHELE 251 8702501 =

H1E: 0576-88539900 HiE: 0532-80798985

SN ENL 2R .

HRIT 238 I ‘A s = o K

AL RRMN B EIEAIE 2 SERFE 1 1801 SEIETT R AL 51 SEERBAE 15 R 0=

HiE: 0577- 89971808 BiE: 024-22566699

AL AF P

TR BRI ER 77 5 901, 902 FETAAXKIERES FRIERORMAEN ARAE A FE 1003
HiE: 0574-87280438 FiE: 022-28378072

TR E A Eisyaa

ST AR RN 77 2L KB 9 #% EEHARIHR AR 1155 S 2 21 801-802 BT

HIiE: 0574-87274729 FEIE: 021-20220312, 021-50431979

. LiEFmmEE L
ﬁ%ﬁﬂ% S EAHXEEEE 1155 SE B 803-804 BT
EEMWLEBERAKIE 1277 SHRKE 7 # BiE: 021-20220312, 021-50431979
Hi%: 0574-63925104
B LiEaT AR E Il 3
BEXEER eI 663 2 1 8, 7
BN 133 SEAARBRERE HiE: 021-52586179
BEi%: 0573-82153186
I*ﬂ”ﬁ/\_J
Bl FYITHIEAR S M 4028 SHEBERAL 2701, 2702 F
%ﬁﬁﬁﬁ@ﬁeﬁ%¢®1ﬁ1$imm§ HiE: 0755-82577529
Bi%: 0575-85095807
EYIE R
FRERELEB T EAX S FE 4028 SHBE Rt 2703, 2705 =
79I & &R T S FX RAFAEALER 1700 5 1 ¥k 2 87T 12 [ 1209833F. 0755-82577909
"5
BLiE: 028-86532609 T 2R
N IR X BRI IHIMAEM KIS 68 SIFTkES 17 2008 BT
Z N EER BEiE: 020-38810969
HiRA SN X kIR S AEE R B 437-451 S
SHEEKE 11 #0015 EEEER
F1E: 0931-8805351 ZHESEHELXELE 190 SRt AL 3302
KEEE EXREE
KETHOXSREEK 129 S XKEEPFRERET0 A BE SR TIILRESEE 1 2 20-2. 20-3

KiEHAEKEEE 34 |2 3401, 3410 = :
HiE: 0411-39048000 Hi%: 023-62611588



AR EEHEER
ERmSAT e

LtERFABXERIIINAHE 28 5 2 1E B803, B80S =
HiE: 010-63155309

FEREER

WHREFEATHE TXIFEXE 102 SEET 15 & 1505
BiE: 0531-80998121

KEREED

ItRFAERXE R IIMNAHAT 28 2 2 1% B801, B802, B608, B609 = KETHIMPEL 63 = 11 1%

HiE: 010-63161286

KIEEIER
KEFIDEXEHERE 2 SLUARIEERRESXE 8 /2 805
HiE: 0351-2118018

wPEEER
AUk APk EBEREERRE S H0 3TE 102 F
HiE: 0574-62509011

ETEER
IFREETHHEEAERITTREIZSEEEER
HiE: 0663-2663855

g &R
I A2 mBEEHERISE 1048 5—2. 2
BiE: 0573-83378538

FFULEER

AT &AL EEIREEIESLEE 555 S 550 A% =2 3232,
3233, 3234, 3235 =

FBiE: 0580-8125381

FrInEER
Fr Tl fE X 7 B2 & 88 SIFTKIME 17 1 1E 2909 =
BiE: 0512-87660825

HiE: 0579-89292777

EiEE R
I EmETHREAE 89
BiE: 0513-89011168

SRIMAERE 603, 604 =

EiTE I Ep
B THERRAXETE 9% S M AEE B #5 1903 BT
HiE: 0592-2120291

SSLENER
WM EAXEWEL 103 SENREESH 112, 212 SKEER
iE: 0754-89980339

EEEE
IAEEETARMHX bR 17 B XAERDNE 1405 F (F 14
B)

EiE: 0791-83828829

XEEEE
HIE N SHETR 208 5 2 #%
HiE: 0574-85201116

ERANHE
AR EIX A RS O X B tibhE it —HA 808 =
HiE: 025-86209875



HITE

AR T AE SERIET AT BORE, R BA TSR o BURDRIE R AT S, (B3 Rl X (5 5 i v
e S e B A AR PRAIE . AN PRAE B 2 W) Tl o R R AT WA 2 R AR AT AR B, AEAEMTIE LR, A
A TS BT R IA I R WA I A R BT B TR SRS AN R A o 1 i AT 39 B S S A 2 B« E
TR ARG S W R T 20 M i NI AT IR LA 23 U5, W5 m SR 6 4w R A B Al S B A A — 80k
AAFMLE R, ROEESER, ARSI REANR TR e AR, UAFERSS . WAFRA
AR PR AR 7 B AT 1 B2 RS2 A 10 2 BURAR AT A 1%

Foh, AR PR BRSO AN R S R I B A IR AR S TR 0 LI AW, TRER A2 O
TAEATEA. KRBT A R S VFHLHE, AR S WEAR UUEMNEEE . REBUR AR AR & AR ARk
REAT UMEMHARN, SN RS CAR RS Tk, FEvhA “rteiteas”, R
B A R K — DIBUR

Vv
'I" I TEHA TS
NANHUA FUTURES
ANFLSE AL A PEIIE 193 582244 3 EM4R: 310002
A H g — % IRIEL: 4008888910

P4k www. nanhua. net



