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Shibor6 B 2. 704% 0.00 BP




'I"l maTER TS EHEHRRER
NANHUA FUTURES
EEE5EHNE
1 £ T 520EEK CTD 22 E#H 2 T HBABNE
151 ——180019 ——180027 06 - ——T1909-T1912
1.0 1 05 -
05 A 0.4
oo 0.3 -
' 0.2 -
0.5 0.1 -
<° Q b‘ q b‘ 0.0 T T T T
N 2 N N N
g N N N N & S ™ ) »
0“9 0“9 0“9 0“9 0"9 $ %?’ b"\’ Qﬂ' '\'\’
~ "~ ~ ~ S o oP o o oS
& & & & &
DY S S S S
GERLSRIE: Wind B BT ZERIE: Wind B BIERIR
K3 FEJ1TF G2EEK CTD =3 K4 TF LB %=
0.4 -
14 - 190004 =——180023 ———TF1909-TF1912
1.2 - 03 -
1.0 -
0.8 - 02 -
06 1 01 -
0.4 -
0.2 - 0.0 . .
0-0 T T T T T T ,
0.1
\e) Qb‘ ™ 3 Qb‘ ™
o""\, Q"P’ N 0‘°'\/ Qbﬁ/ Q 6\\, N o Na %
& & & & & & ) & N N &
S S S S S S S S S S S
) N ) A S ) s ~ & N N P
) ~ ) " )
ORLRIE: Wind % BIERTR ORLRIE: Wind B REAEDEA
B 5 71 TS LS CTD £ K6 TS GLBMHNhE
06 180021 =—=180014 0.4 —=———T51909-T51912
0.5 a21
0.4 0.0 T T T T
0.3 -0.2
0.2 -0.4
0.1 0.6
OO T T T T T T T -08
N AP > Na > > Na 10
N & N N & Qv Qv N o Na D Na
3 4 &~ 3 3 N~ ~ & & & & gV
Q Q Q Q Q Q Q Y 4 3 4 3
> 2 + 0 2 2 v & Y ™ & ¥
~ ) A ) )

PORLRYE: Wind Wi RIERET

GORLKRUR: Wind Bl RHERTAT



“'l' raTER TS EfREAsR Ak
NANHUA FUTURES
7T TF 5T ELENNE 8 S WM 2=
e G E CHD TG — SR E T BT T 0.0 e 10Y-5Y % e 10Y-1Y % e 5Y-1Y %
—_— EHA LY 5T 100.
Lo1.0 = LOENIE (B¢ 7 10
100.0 e 80.0
99.0 i
20 ig 60.0
97.0 : 40.0
96.0 1.0
95.0 05 20.0
94'0 O'O 0.0 T T T T T T T 1
> s > > . A A A A A A A A
S N S S S
INg Ng S & N AT U AP A A AP
¥ & Y N & NN SN S - S AN S
» » > v v DI S T S S S S
BRI Wind Bl BT BRLSRIE: Wind Bl BT
B9 AT R 5 B PR 45 44 A2 3)) B10 HRAT IR E 6 YIM B3
s Abp (£])  em===2019-07-17 e====2019-07-16 4.0 1Y% 3Y% 5Y % Y% 10Y %
35 - - 15 35
- 1.0 3.0
3.0 -
B 0.5 25
[ m |
95 II 0.0 2.0
- 05 s
&
2.0 ; . . . -1.0 =~
1y 3y 5Y 7Y 10v v

ORLKUE: Wind IR FEHEHETT

B 11 ERAT IR [ T 3 BR 45 4 AR )

ORISRV : Wind iR FIHEHETT

K 12 BT E T YT & 2

40 " Abp (£i)  ====2019-07-17 ====2019-07-16 ,
- 0.4
35 -
- 0.2
30 - — —— £ 00
- 0.2
25 -
- 0.4
2.0 T T T T _0.6
1Y 3y 5y 7Y 10¥

45 1Y % 3Y% 5Y % 7Y % 10Y %

N N
2 5 _w
2 . 0 T T T T 1
NP =P =P NS g
v Ng e Ny &
& & 2 & ~
DY o o DY DY

ZORLRVE: Wind B BSEWTR

PORBRIE: Wind B RAEHER



AR A
NANHUA FUTURES
~,
S
HETH
Bl 13 44T (A m 1 2R e R 2248 5 Kl 14 Shibor 483
==RO01 % ====R007 % ==RO14 %
gg ° ° ° i e O/N % e 1W % e 3M %
3.0 ’
29 30
2.0 2'0
1.5 s
1.0 1'0
0.5 :
0.0 T T T T T T T T T T 8'(5)
O & N L BN L N S ® - ' ' ' '
6‘?’ o””o 0”’:\’ 0“"0 o“‘:» 0’0 o‘”ﬁ/ 0‘°’° obﬁ' 6\9 > > D > >
'@, '@/ @, @/ @, \9/ Q’ @/ '8)/ @, 'Qf» 9')) ,Qb‘ ’06) Qb
DT AT AT AT DT DT DT AT DT D %Q'\?’ ’»Q'@ f&'\?’ f&'\?’ »&'\9

VORISKRIE: Wind %R RIS

K15 HRAT I] [ A 5 H A2 3

PORISKRIE: Wind #EIR RIS

K 16 Shibor F|Z HAsz)

5.0

4.0

3.0

2.0

1.0

0.0

o Abp (fF)  ==—=2019-07-17 —2019-07-12600

- 15.0
- 10.0

- 5.0

- 0.0
RO0O1 RO07 RO14 R021 RO1M RO2M RO3M

40 " Abp C&p)
3.0
2.0
1.0
0.0
0/N 1W 2w

e—2019-07-18 —2019-02-]50

- 6.0

- 4.0

- 2.0

IM 3M 6M 9SM

1Y

0.0

PORBRIE: Wind B mAEHEA

ZRISRYE: Wind ¥ BHEMIR



z BT R E R H R

NANHUA FUTURES

FTERA ST 0 LA

BER MRERENLER

WM TEFERRIE 193 SEREH 2, 3B MAREM S X P 93 5801, 802, 810 F
E gLk : 400 8888 910 FiE: 0451-58896600

FLEER Fp E LR

MM HFLUXIETFEE SR 438 S REiEF L Fl 2101 = %B’{‘Hﬁﬁﬁ%f’l\ﬂﬁ% 30 SHALEKE 1306 =
FBiE: 0571-83869601 BiE: 0371-65613227

B E BHEL
ANTEFFLEFHSXERERRE 203 £ HRmELE 2S5 1 872501 2

FiE: 0576-88539900 HiE: 0532-80798985

BB e SERFER Al 58

ATEIRMM 2R AE 2 SRR 1801 SEIRFTLAR AL 142 51 SIEHREAME 15 2 0 2

HiE: 0577- 89971808 BiE: 024-22566699

ol AL

TR TIGREX AN B 77 5 901, 902 K2 AR EIERS PREZOREN AZAE A EE 1003
HiE: 0574-87280438 HiE: 022-28378072

g Enl R EEaad

T RTRTRINEE 77 SLeAE 9 #% BEHRIES M 1155 S5 B 801-802 #7T

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

o LiEFaRE L
?éi;%ﬁ&k%ﬂ PEEARTX A | 1155 S &2 2 803-804 B 5T
EEMWLEBERAKIE 1277 SHRKE 7 # EiE: 021-20220312, 021-50431979
HBiE: 0574-63925104
R LiEaT AR B E IR
BEEER IEHATAREG 663 2 1 B, 7#%
BN 133 SEAARBRERE HiE: 021-52586179

HiE: 0573-82153186
AT

2@%‘6%“&%@ X 3 Y EAX S M 4028 SABREduy 2701, 2702 =
BATHHXECE S0 111 8T 3101 = HiE: 0755-82577529

HiE: 0575-85095807
TRIEER

ARERELER RITHIEAX £ HEEE 4028 SRBEA R Ful 2703, 2705
)& RAETH S X RKFFAEILEL 1700 S 1 45 2 85T 12 2 1209885F . 0755-82577909
=1
HiE: 028-86532609 T El R
. TN RS X BT #Ti e KIS 68 EIRERERAT 15 2008 BT
Z N EER FiE: 020-38810969
HiRE Z N X XK IREREEB R 437-451 S
EHEEKRE 11 %001 5 SHEE
BLiE: 0931-8805351 LZHEARHHLXELEE 190 SRR d.0 3302
RiEEAE EXREWS
KETPAORXRSRE 129 SKEERERRF O A E SHRATIERESREES 1 2 20-2, 20-3

KEHREKEE 34 |2 3401, 3410 = :
HiE: 0411-39048000 HiE: 023-62611588



AEALES N AEE
ERmTAT FrEEEp

ItETHEBXER 1IN AHE 28 S 2 i1E B803, B80S =
HiE: 010-63155309

FEREER

WHREFEATHE TXIFREXE 102 SEET 15 & 1505
HiE: 0531-80998121

KEREED

ItRFAERXE R IIMNAHAT 28 2 2 1% B801, B802, B608, B609 = KM PEL 63 = 11 #%

HiE: 010-63161286

KIEEIER
KEFIDEXEHERE 2 SLUARIEERRESKE 8 2 805 F
HBiE: 0351-2118018

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

ETEER
IFREETHHEEAERIITREIZSEEEER
HiE: 0663-2663855

g &I
I A2 mBEEHERISE 1048 E—2. £
BiE: 0573-83378538

=

FLEER
HIAMLUTESIRMEIES L 555 2250 AE=2 3232,
3233, 3234, 3235 =

FBiE: 0580-8125381

FrInELER
Fr Tl fE X 75 B2 & 88 SIFTKIME 17 1 1& 2909 =
BiE: 0512-87660825

HiE: 0579-89292777

EEEER
I ErmETHREAE 89
EBiE: 0513-89011168

SREAENRE 603, 604 =

BEiTE &R
B THERAXETLE 9% S M AEE B #5 1903 B2
BiE: 0592-2120291

SSLENER
WM X EWEL 103 SENREESH 12, 212 SKEER
EiE: 0754-89980339

EEEIE
AFHEREETAAMIX PR 17 B XERBAE 1405 E (5 14
B)

HiE: 0791-83828829

XEEEE
HIANXSHETER 208 52 #
HiE: 0574-85201116

ERAAE
mE R IR XA 7 8 55 O (X B bR ib A —H 808 E
HiE: 025-86209875



I

AR TS SERIET AT BORE, R BA TSR s BURDRIE R AT S, (H3A Rl X a5 2 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 Z M A N s A0 UL LA 738 D53k s ma S B 24 m) R A I HAR AR B A A — Bk
ARSI, RORALER, AIREFEEM AR TRERRAF RN, UAFERSS . WAFA
AR PRI AAR 75 B AT 31 5% S S A 10 BN 240 2k

Foh, AR PR GRE ORAEIN R S R I B A AR AR S TR 0 ELYIK 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

' . v
." I TEHA TS
NANHUA FUTURES
ANFLRE RN AU PEIE 193 582445 3 E M4 : 310002
AEG—FRMNL: 4008888910

WIdk: www. nanhua. net



