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

0571-87830532

REE SHIm
RSN BERE: 20001908
xuchenxi@nawaa. com

0571-87830532

AL

LHAI1EC TGS
“ NANHUA FUTURES ﬁii—nqﬂ "HNFR

}fﬁ yqﬁa;}ﬁ

B o7 49 0 F — o L & 5 04 ) R S s e, A Bk, ARl .
AR, 10 FEMGH R E 1& 42 T1706 W HE 4k 95.550 Jo, % & H 45
ik 0.30%; 5 4F [F i 1 6% 3= J1 & %) TF1706 U £tk 98.610 o, % [ H 4%
Sk 0.21%.

Bt 41 J7 1, Shibor F 2% £ % bk, H A% Shibor 2k 0.29BP.
T —#E47 100 12 7 KA. 100 12 14 REAFI 200 12 28 KHIH A, 24
H G 800 12 10 [A] e 2 #, L34 [ 58 400 1270 . B % MPA H #1158 % H
PR EA R 24, AT AT T B A T AE 2R AR ba SR T, I AR
ITWAT BB IRSh A IR, Tl iE W sh S 3 R 47

AT, PR e R4k s g N AT, — SR, B
ITHFKATH 1. 3. 5 Al 10 FHA[E B, Has il s 240 7 3.3828%.
3.9267%. 4.0322%#1 4.1320%. H KX G it 5 EdE 2o, 1-2 H 4 E [F e 5%
P A EL K 8.9%, MR DL B ML 8 g [F B B 4 T E 6.3%, B
T A s AL SV R S R U 9.5%, 11 ORI IR AL 10%, Bk
KU, ATFHIEA ML SMC T, SEBCE IS TR R s, H AT
WE RN REMNEERSFGESLMETH, SHANRTFEMEIEZ 130
AN, N — R R E KRR .

BeE b, BRI R R, B R E .

g BUUREEREEE.

i E 1-2 H Tk i E S B A, R H S0 TR ke

2 AW e E R ERT A A, RAEKEYEQ 11 A HE
AT PR 5 1= R 5 0% 1 A R AE By, 3. 4 ZR AT RS s
HE 1-2 A4S i R EE 9.5%, ok E IR BB 10%
KR AR S W 2 1 AR A7 May J5 3 it BR 3 72

YV V V V

BHEBEIREXZ FN R TR 1



NANHUA FUTURES

z Mt

B 1 77 TF A 2935 ER CTD 2 22 B 3% K 2TF &2y B 2=
35 - 1.0
30 - ——160007 —— 160002 ——TF1706-TF1709
S5 0.8
2.0 - 0.6
1.5 - 0.4
1.0 -
os | 0.2
0.0 T T T T T T 0.0 T T T T T T T
9 © ® > Ng o N [N SN I, N R AR
N A «®Q A «&? N S N SN IR S N I
J J ’ ’ : ’ ’ N N N N N N N
S S S O S S O S
ZORLRVE: Wind ¥ ESEMTA ZRIRUE: Wind ¥ ESEMTR
K3 EH T A5 CTD 3 2% & 3 K AT &4 =
14 -
6.0 - ——160010 —— 150023 12 ] ——T1706-T1709
50 - 1.0 -
4.0 0.8 -
3.0 - 0.6 -
20 - 0.4 -
1.0 - 0.2 -
00 T T T T T T 00 k T T T T T
o o &) o, © o ©
N> > N © & A & " A WS WV 8 " oD
I P I RN ¢ A A I R R S
o : S S S S S
S S & & & N & S S K S S S S
ZRISRYE: Wind B BIHEWTR FRISRYE: Wind B BEMIR
K 5TF 5 T X 1&41M0h % K 6 E S RN 2
——SUEMIE RIS = 104E BAE IR T 00 1 ——7v5y%  ——10Y-7Y%  ———10Y-5Y%
1000 -+ 10y-5y 0.0 100
98.0 - 1.0 :
96.0 - 2.0 30.0 -
94.0 - 3.0 200
92.0 - -4.0 e
90.0 T T T '50 100 '
2 2 2 2
vax QN’N Q’VN 0%” 0-0 T T T T T
N SV Y v 10.009" o N N N Q7
Q Q Q Q -10.
* 5 * & ) S S S SIS

GERLRWE: Wind B BEERTA

PORLSKIE: Wind %9 FEHERTA



P v HE T
7 HRAT TR = R AR AR B 8Shibor 457
45 -
— ——=2017-03-13 ===2017-03-10 ——O0/N% ——1W% 3M %
5.0 Abp (E) “>30°0 40 - / (] (] )
35
4.0
B 20.0 30 B
3.0 25 - ‘Q:sz:::x:
2o . . - 10.0 N—
1-5 T T T T T
_— — f— - 0.0
- . 9 N N » NI
0.0 (10.0) N [N N [\ v Ng
N N N S S S
Q Q Q Q Q Q
ROO1 RO07 RO14 R021 R1IM R2M R3M v > » 03 0 A
PORIIUR: Wind BT BRI BERRIR: Wind iR BEEATSR
9 4RA47 ') 5 A PR 45 #4223 Pl 10 4RAT IH) it YTM 7 34
35 -
e Abp (Fi)  ——2017-03-13 ——2017-03-10 —1¥% —3v%
5 - =2.0 3.0
- 1.0 -
3.0 - 0.0
. 20 -
- 1.0
2.5 A L 2.0 1.5 T T T T T
L _ N N N N N N
3.0 '&'& ,»N'\ 'O,,'\o 0,\, 0,»\ 6’"\
2 . 0 T T T T _4 N 0 0,{9’ Q,\'bl QN(OI 0'\/'\' Q';\, 0’4\'
S S S ) S )

1y 3Y 5Y 7Y 10Y

ORISRV : Wind iR FEHEHETT

ORISR : Wind iR FIHEOTT



Z

PATERA LS

NANHUA FUTURES

3

i«ll_f_.

/

H

1

~

ﬁj\

44

B ML
LM T 7 L X 4 429 5 R el — 1 B i 3 2
Hif: 0571-83869588

G MELEE
BT X IARE 99 5 4 #%
Hi%: 0576-88539900

P LR
RN TR R T a5 K JE 1 1401 =
Hi%: 0577- 89971820

TUE N
TS 7T SICAKE 9 1%
Hi%: 0574-87273868

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

FIENER
SN L 751 SR AR Tk
Hi%: 0573-82158136

ANER
AT e 95 SR M S L (MRS 5-6 2
Hi%: 0575-85095800

RAHRE VR
FRAR TRV IX AR KR AR B 35 5 17 2 1706 5 /5
Hiif: 028-86532693

EHE N
ST PRBH S 488 5/ R 45 K 26 B (MR SAE AT D
Hi%: 0931-8805310

REEMLEE
I T YB3 [X 1% 554D-6 5 AFEIHARIR B K2 3 2 4 5
Hi%: 0411-84378378

AE3TE
Jent I IX = 14K 28 5 2 i
Hif: 010-63556906

KRB ML
R T I B X AR R i 2 51 P S [ B 45 KB 25 2
Hi%: 0351-2118016

SOE R
R THFEIA R 285 5 R 5 h0 3 S 1601
Hi%: 0574-62509001

B TE
JCRA ST ERINE AT RE 3-8 MEER 2
Hif: 0663-2663886

S RIRENLE
W RIETAEYT X L8 93 BRIRE R, U2
HiG: 0451-82345618

KRN LR
M T AR 73 SHLEPRIERE 9 B4 14 2
Hi%: 0371-65613227

H BE
ST YL 2 5 EAE K B 2501 =
Hi%: 0532-85803555

UERA B ML
PEBA TR X Jbuk# 51 5 15 2 C =
Hi%: 024-22566878

REE N
FHEETH A PG [X AT 41 Sk KJE A 8 )2
Hif: 022-88371080

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

AT A B ML B
HETHULAR S 663 5 1 &%, 3Bk THE
Hi%: 021-52585211

TINE N
VRYITAR H X 4 FH % 4028 S 284 5 bty 2703 5
Hiif: 0755-82577529

T PE bR
SN R X R AL 28 SIS I AR 717 By 718
Hi%: 020-38806542

FEE LR
GG L AR 77 SRS E PR IR 904, 906, 908 E
Hi%: 0553-3880212

ERE N
HIRHHEXTERS 1S 1] Z 1-2
Hif: 023-62611588

K E bR
WL AT IR M % 63 5 11 4%
Hi%: 0579-89292777

FAIEE LR
VLP5 8 B T KT 89 BB KIEANE
Hi%: 0513-89011160

B 718k
BT BB X EITIE 96 52 AN AIEE B iR 2104-2107 E
Hif: 0592-2120370




h L4
'|¢" FATERA TS EfH AR
B EL TS

WL A T AR VG 238 ST BE & 0 301 =
Hi%: 0573-80703000

paniik=2|%:Y

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

DEET_44:
WL ST =R 208 5 2 #%
Hi%: 0579-85201116

Biyuk=214:Y
3N Tl [ X 75 B 88 S IAERIA &) 3% 1 i 2909 &
Hi%: 0512-87660825

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

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

LS AT
FE R EHE R SR X AR 300 5 1701 =
% 021-50431979

w4y A#
VAT A8 HH X LA 4 FH K 4028 S5 584 5 bty 2701, 2702 =
Hi%: 0755-82577529




HITEH

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



