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

0571-87830532

REE SHIm
RSN BERE: 20001908
xuchenxi@nawaa. com

0571-87830532

™v v
O FEHHTS RIERIEFTSENFR

NANHUA FUTURES

2018.3.12

{ﬁ wﬁa;}ﬁ

B ot 1 02— Rk 3, ARk, BRI R . B AT E
J14 %) T1806 W #% it 93.010, # I H 45 54 5 0.08%, 5 4F 3 [F it #A 1%
J14 %) TF1806 W4 % 96.605, %% b H 45 & 4 ik 0.06%.

Bt 4 T 7 A WSk, 5 2 B 4 T R f HE #%, Shibor F 2 % % ik,
H A FE % Shibor f#k 1.3bp i 2.5860%; HL A4 [a] Ff £ %% 4 % & ai JLH n
K, Ak Sfkah T —F SR ES . 47 — 34T 500 12 7 K1 400 12
28 R [l A, 4 OG0 R0 B, SEEL R 900 12T . b R Rk
ITRAT KB DA, SRR 7 = L, M 0 0Dk A G B 4 i
T, S RWAFEEHM, i i 5 E G R .

HRAT 1] T 7 T, B R USRS RO B . 10 A [ i N5 BKZF 170025
W 2% 147 %) 0.2bp, 10 4FE JF 3G L F¢ 170215 W& 2 U F 4740 0.7bp.
— Wy, RRATERKATH 3 M 5 EYE S G, AR R 5
N 4.6238%F1 4.7308%, MK T GiflifE, TFRMA . SN T, 3 E Y
T kAR SR, S04 2 AEEAERMITHE ML A DN 31.3
T, B him i, KRB LEY .

i (N N =S A Sl SR g N TS R ol e A
g BURRERHRA LA,

> ERZHWK: CEE=FEBIENRE TS NEARESNRK S
R 21 JifeE o0 AR IAT IEE LT 25

> HEBESEHK: RHREEME, RondhEmE R E
K R A

% 2 AR 31.3 J5 B8 WU, S 1 AN R T

> IBTTAHOCHIEA E st &, 52 R TR b 1 B8 NGB T Y

A\

Y

BHEBEIREXZ FN R TR 1



E fRAAs H R

K 2TF & 215 Wit %

E L 4

=
NANHUA FUTURES

raTERY

Z

B 1 = TF & 29iE 8L CTD 7 3

x
L 97-20-810¢C 9¢-70-810¢ W_
>
T1-70-810¢ C1-¢0-810¢ S
h 62-10-8T07 -_82-10-810C _
L ST-10-8T0C
© X
g 10-10-8T0C S >
0 A )
o 8T-71-L107 o z
n 8 N
L -7T- 9]
2 ¥0-71-2107 mm g wm _
T 0T-TT-L10T = =
= S 3
< 90-TT-£10C & 3 ®
>
g = €2-0T-L100 | e = s 3
e & R =
- 60-0T-L102 = = - m _w
c R <t m
L S7-60-£10¢ i ,Ww = wm
11-60-£10¢ i dn | —== iz B
OTNONT OO # = | % H |9
SooSsSSSoq = ~ | o = © |&
((((( N ) K X
- C0-€0-810C [2-20-810¢ 2923333
- 91-20-810C o =
- €1-20-810¢ = -,
- ¢0-¢0-8T0¢C | OM-HO-WHON % L QND\.Q
[23 o
- 61108102 - 9T-10-810Z w.mm @,
< [} | 2
3 S0-10-8T07 g 20-T0-810Z S «0,\,0 N
~ = ‘o
S z-T1-L102 < 6T-21-L102 SRR
NV
_ 80-21-L10T ﬁ _ C0-71-1T02 «,,««,o
I <o, @
5 A A TAT A S Lo = 111,102 R R 2
o = ) .
S = Wl 8 = & %,
S 0T-T1-LT0C wm.T =2 5 L0-TT-LT0T _ww % Hm 2, &
& s | & v
_ coTLtor | B _ ¥Z-0T-L102 » & M - SRR
= VT e o N %
1-0T-10C | &K < 1-0T-L10T s .A_u 3 0,0,0
E E o, ©
’.o-Dou = ATn -60-L10C = ﬁ _ _ %
<2
-60-(10C |z R -60-£102 i iy T . @
——— 2 HH —— o7 = coocooocao <o
mon—HaNNm—dTmin~ NOXROILNONT© i = SO NGS 9 <<
WHdHo0cococccocoo =T g —“Hoooocoocso = Lo SOOI RX N
¥ 24} R 24l

Wind Bl FIHEATA

TR

7
-

b2

Wind ¥\ FIHEREST

R

R
2N




AR B 5 B
7 ERAT R) A =R AR 2 AR ) 8Shibor A5 %)
55 -
e Abp (£7) =———2018-03-09 ——2018-03-08 o0 | ——ON% ——1W% ——3M%
6.0 -~40.0 25
40 -
0 - 20.0 35 -
. 3.0 -
o - — W, R~ =" ~ A
: 2.0 -
- (20.0) Q Q Q Q o Q
S éb &b &b ¥ &Q
0.0 (400) '{'\' '{'\' '\/'\' '\/'\/ \?)» ,{ib'
> > D > DY DY
ROO1 ROO7 RO14 R021 R1IM R2M R3M
CERLRE: Wind B BEETA BRI Wind B BEIR
9 FRAT IR] [ 5 A PR 45 ) A2 ) ] 10 4RAT 1) I 57 YTM 2E
40 -
9 Y 0 % ——10Y %
40 " abp (Fi) ———2018-03-09 ——2018-03-08,
- 1.0
> -/ H m |, 35 -
L 1.0
3.0 -
L 2.0
3-0 T T T T 1
25 1 [ 30 o o o o o
L -4.0 . :\9\ /\”\"\/ . :Q’,'\o ,0'\' ,Q’\'N
2.0 . . . 5.0 & & & ,»Q'x‘}" %@?’

1y 3Y 5Y

7Y

10Y

ORISRV : Wind iR FEHEHETT

ORISR : Wind iR FIHEOTT



Z

PATERA LS

NANHUA FUTURES

1L HA1

—+

2

H

4 ~

ﬁj\

44

L EMEER
O TR LU X LA 40 438 S AR R R A Hl 2101 5
Hif: 0571-83869601

& MELEE
GBI R IX AR 55 X B 1 R 203 2%
Hi%: 0576-88539900

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

TUE N
TS 7T SICAKE 9 1%
Hi%: 0574-87274729

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

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

ANER
ANTRINX AT 40 1 1 50 3101 =
Hi%: 0575-85095807

RAHRE V3R
VG145 AR T 3 X R A IR B, 1700 5 1 4% 2 B 12 J2 1209 5
Hiif: 028-86532609

EHE N
B N TR X BB T P SR PR 437451 5 & & KK 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 Faa X & a1 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
WA RN AT X L 93 5 801, 802, 810
HiE: 0451-58896600

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

H BB
TR 2 5 1 50 2501 &=
Hi%: 0532-80798985

UL RA B ML
PEBA TR X Jbuk g 51 S AR E 15 E C =
HiE: 024-22566699

REE N
R TR 6 X AR 5 T A 18 A AR ) K2 KR A JEE 1003
Hif: 022-28378072

T R LA
TR AR X S % 1155 5 8 )2 803, 804 g
HiE: 021-20220312. 021-50431979

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

TINE R
PRI T A X 42 B B 4028 5 53 B4 5 0y 2703, 2705 =
Hiif: 0755-82577909

T E b
T R X BRI HT AL A 68 5 3Bkl £) 1% 2008 Hon
Hi%: 020-38810969

FEE LR
SEWA T BT X 1 R AR R0 1002 &
Hi%: 05533880212

ERE N
HRTVLALX @B ra i 1 5 20-2, 20-3
Hif: 023-62611588

K E bR
TR EETTNR Fit 63 5 11 #
Hi%: 0579-89292777

FAIEE LR
VLT A BT R KA 89 5 i K E /N JE 603, 604 %
Hi%: 0513-89011168

B 718k
ST X LIS 96 52 R A S B R 1903 HoT
Hif: 0592-2120291




E L 4
AR A A IR
12 E WENMLE

WL 2 TABHAEDE RS 1048 5 — 2.
Hif: 0573-83378538

Lz

Rl ELER

LA FH LT E HE IR E 55 10 B 555 528 5 Hh O KB =2 3232.3233 13234,
3235 =

Hif: 0580-8125381

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

Sk T RIIX G0 103 5 BEOGERER A 112, 212 5 HEEN
Hi%: 0754-89980339

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

JEx A
db st v X e B 140K A 28 5 2 % B803. B80S &
Hi%: 010-63155309

¥y AT
b HETI AR T X 5 i 1155 5 8 )2 801, 802 #ig
3. 021-20220312, 021-50431979

S]] 0 /=i
URYIIT AR F X AR 4 % 4028 5
Hi%: 0755-82577529

SEHEA S Tt 2701, 2702 %




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



