mAtERA I R
REEER BHIRS R
songx i aodong@nawaa. com

0571-87830532

REE SHIm
RSN BERE: 20001908
xuchenxi@nawaa. com

0571-87830532

P vt o
g LS R AERASERISENFR

2017.1.19

){ﬁ Viﬁaia

B o3 A B A DA R 88, IR B Bt e B RS 5 R Bk, TR
S 4> 22 B 20 IS A ok 2 A, 10 AR [ A B 32 )1 & 40 T1703 Y 4t 4 96.940
TG, BB H 2 HE AN TK 0.27%; 5 4 E fit B 1% £ )1 & 4 TF1703 Y it ik 99.355
76, B EHSEMK 0.23%.

Bt 4 [0 J7 1, Shibor F 2 4k IH 4> 28 L3, B% & Shibor 3 3.6 4> % A,
HRAT 18] A AZ B BT W% 4 A k% K Bk LB o AT A FF T 3% R Y 23R4T 1000 12 7 R
1N 1500 12 28 K [A1 04, 24 H A 600 42380 [A] W 21 3, 52 31 4% #1900
fe.76. WEH MLF B 94T R E:/E, OMO 1 & 78 A 2 LUk b B IR 4%
HERRIEM TS O, SHREESm— EEMW, b5 A %S,
KATRE St a3 2, (HEBAEDmWE. B RAT45H DR E 58T 8 MLF &
KT E, 4R EERK.

AT )57 7 7 T, ERAT R I 2 R Zk iE IR U R . — i Ui T,
B AT bR AT I 3.7 A1 20 4F A B2 7, b Il a8 28 4 il o 3.5342%.
3.9343%A11 4.1361%; &kt AT AR K ATH) 3. 5 K1 10 4FH [ B i, Az
W 25 2 > il o~ 3.5448%. 3.7519%F1 3.9608%. AN 71, HRAGFREH &
Grigim £ H b, CRUFEIME, R E 0 BsRHA xR E 101 X0
o, fERANRMT NG 300 5, 55N R T RE

BeAE b, WOHE K SR, U R E R IEE
g BUUR R RIFEE.

FE 12 HRITREE B EFHRY K, QIFERNRE

MAREE SRR 16 MA B, —REFREZSWHEANT?
mESBBBEAREERS, J1HE IPO HEML

WA/ FPfEER T EEG R, 3 A TAHART
AL

FE 12 H CPI[A L1 2.1%, 61 7 4 2 i = K F

FHAE EFEAL . RUFEHIT EBE B Ar, CR#HEmE

Y VY

BHEBEIREXZ FN R TR 1



Z

PATERA LS

NANHUA FUTURES

E fRAAs H R

N

Kl 1 377 TF 52035 ER CTD JE 22 & 3 K 2TF &2y B 2=
30 - 12
25 | ——160007 —— 160002 10 ———TF1703-TF1706
20 - 0.8
15 - 0.6
1.0 0.4
05 - 0.2
0.0 T T T T T T 0.0 T T T T T T T
N > » 3 © N > A° ® W S % Na =P
RO N I N N N NS NV ¥ I\
N N N © N N v I NS SRR A S
N N D D D N N > 3 Vv > 3 Vv >
ZORLRVE: Wind ¥ ESEMTA ZRIRUE: Wind ¥ ESEMTR
3EST BLNEEK CTD FZzEH K 4T &L A %=
2.0 -
50 - ———160010 = 150023 —T1703-T1706
40 - 1.5 9
3.0 - 1.0
20 -
0.5 -
1.0 -
OO T T T T T T 0'0 k k T T T T
© ) o a S > ® A° N v N 2 & NP
'\9 i \'»'Q '\r'\;» '\’rvg \’)'ﬁ, Q\rg QN:» Q):\’Q %'\} (o'\’\/ Q,:Q/ Q)'(’L /\'d\’ /\'Q\,
< < < < < N N S S S S S S 8
G G S A S e
ZRISRYE: Wind B BIHEWTR FRISRYE: Wind B BEMIR
5TF 5 T X &4 6 [E it 5% HAR 1 22
——SEHIE MG T —— 10 E 5 T 40.0 1 7y5Y% ——10Y-7Y%  —— 10Y-5Y %
104.0 10Y-5Y - 0.0
102.0 - -0.5 30.0 -
100.0 L 1.0
98.0 L 15
96.0 L 20 20.0 -
94.0 - 25
92.0 - -3.0 10.0
90-0 T T T T T T -3.5
~p N N NS N & 0.0
N N N Ny N N
N N N N N v 109
DY > > D DY DY 105

GERLRWE: Wind B BEERTA

PORLSKIE: Wind %9 FEHERTA



' v v £ 4
7 AT 1) o A = ] e AR 26 4% 8Shibor 28 3)
40 -
| e 7017-01-18 ==——=2017-01-17 —0/N% =———1IW% —3M%
6.0 Abp CHD 017-01-18 0 9 ith 0 i /N % b b
3.0 -
4.0 - 100.0 25 ~ -
20 _M
2.0 r 50'0 1.5 T T T T T
» » » » » »
N S N N N N
0.0 - 0.0 & S N N N [\
N N N N N 8
Q Q Q Q Q Q
RO01 RO07 R014 R021 R1IM R2M R3M v v v v v v

FORLKUE: Wind BEiR FEHRHETT

9 HRAT [A) E BUYBR 45 K 22 5h

ORISR : Wind iR FIRROETT

10 A7 ] E A5 YTM & 34

s i Abp (7))  =———2017-01-18 —2017—01—172 0

- 1.0
3.0 - — | 0.0
- -1.0
2.5 A - -2.0
- -3.0
2.0 T T T T -4.0

3.5

1Y% 3Y %

3.0

25

20 A

ORISRV : Wind iR FEHEHETT

ORISR : Wind iR FIHEOTT



Z

PATERA LS

NANHUA FUTURES

i«ll_f_.

2

/

H

1

~

ﬁj\

44

L EMEER
HON TR LU X LA S0 438 S AR R A H 2101 5
Hif: 0571-83869601

& MELEE
BINTTEBFIF R X A 55 X B 1 PR [ 203 2
Hi%: 0576-88539900

P ML R
WM T AR I 2 SRR 551 1801
Hi%: 0577- 89971808

TUE N
TS 7T SICAKE 9 1%
Hi%: 0574-87274792

BEE
R TP BTG R KIS 1277 SF/KAKE 78
Hiif: 0574-63925104

FIENER
SN L 133 S KR bk
Hi%: 0573-82153186

ANER
AT X BRSO 1 1 50 3101 %
Hi%: 0575-85095807

RAHRE V3R
RSB T T IX KRR RGE AL B 1700 5 1 8k 2 896 12 |2 1209 5
Hiif: 028-86532609

EHE N
T = TR X SR AT R A T I SR PR 437-451 Y5 11 # 001 5
Hi%: 0931-8805351

REEMLEE

KIET YOI O X 2R 129 5 KEE PR 4t A J2
FIEHIR KA S 34 JZ 3401, 3410 5

Hi%: 0411-39048000

A6 3TE N
At Fa X & 14 KA 28 5 2 i B801. B802. B608. B609 2
Hi%: 010-63161286

KRB
IR T I X A R B 2 5 1L P SR E PR 45 KR 8 J2 805 &
Hi%: 0351-2118018

RIEE LI
AT X A% kv [ SRRk PR A 25 v 3 R 102 &
HiE: 0574-62509011

B TE
SRR T E RN E R TR 3-8 MEEE R
Hi%: 0663-2663855

S RIRENLE
W RVETT D7 X % 93 5 801, 801. 804. 810, 811 %
HiE: 0451-58896600

KRN LR
PN T 25 ARG 30 5B K JE 1306 %
Hi%: 0371-65613227

H BB
ST YL 2 5 EAE K B 2501 =
Hi%: 0532-80798985

UL RA B ML
PEBA TR X Jbuk# 51 5 15 2 C =
HiE: 024-22566699

REE N
R TR 6 X ACVR 5 TV LIE AS AR K %2 KR A B 1003
Hif: 022-88371079

B3tk e g-44:
TR AR X KIS 1589 5K EEFReRKE 26 |2
Hi%: 021-50431979

AT A B ML B
AT 663 5 1 AL 7%
Hi%: 021-52586179

TINE R
PRI T A X 42 H B 4028 5 5 B4 5 0y 2703, 2075 =
Hiif: 0755-82577909

T E b
I T R X AESKE 68 5 2008 = 2009 =
Hi%: 020-38809869

FEE LR
SEWA T BT X 1 R AR R0 1002 &
Hi%: 0553-3880211

ERE N
ERTTTACX @ HT RS 1 5 20-2. 20-3
Hi%: 023-62611588

7K REE LR
WHT A K RETT I 4% 63 5 11 4%
HLi%: 0579-89292777

REEE ML
VLT A BT R KA 89 5 i K E /N JE 603, 604 %
Hif: 0513-89011168

B 718k
JE T B X B VE 96 52 A B #1903 Hiot
Hi%: 0592-2120291




Z

PATERA LS

NANHUA FUTURES

E R Bk

e TE
WA i T T ERVL PG 238 5 ) BEA & 0 1 545 301, 302, 312, 313 =
Hi%: 0573-80703000

Rl ELER

WILAE LT 5 i I SR i
3235 =

Hif: 0580-8125381

P

$5111#% 555 538 Gy LR = 2 3232.3233 13234,

R BB
LA S MR X PR3 B X ER AR 1405 . (5 14 2)
Hif: 0791-83828829

N
WL ST =R 208 5 2 #%
Hi%: 0579-85201116

FHPEMLFR
3N Tl [ X 75 B 88 S IAERIA &) 3% 1 i 2909 &
Hi%: 0512-87660825

TR A
TR TR XA S 77 5 901 902
Hi%: 0574-87280438

JEx 4 AF
Atz i P X = 140 K4 28 5 2 i B803. B805 &
Hi%: 010-63155309

b#Es AT
FE R EHE R SR X AR 300 5 1701 =
% 021-50431979

w4y A#
VRN TH AR H X AL AT 4 26 4028 S 384 %0 2701, 2702 =
Hi%: 0755-82577529




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
N AEHLRE . BN PEIOKIE 193 SERLES 3 2 MBgW: 310002
A H S — % RIEL: 400 8888 910

P4k www. nanhua. net



