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1. TiERMU
F 1.1 ERBHPESHFMEK
IF.CFE
A ;! T=F [SES
Mg 3,245.00 3,246.00 3,248.00 3,245.80
Rk -14.00 -13.80 -15.00 -12.20
RER IR -0.43% -0.42% -0.46% -0.37%
ME7K 1.85 2.85 4.85 2.65
M7k R 0.06% 0.09% 0.15% 0.08%
IH. CFE
=1 ™A T (S
Mg 2,499.20 2,507.80 2,525.40 2,522.40
BREX -10.60 -8.80 -6.00 -2.40
KK -0.42% -0.35% -0.24% -0.10%
MGk -0.48 8.12 25.72 22.72
Mh7k & -0.02% 0.32% 1.03% 0.91%
IC. CFE
=1 A S bz
Mg 4,439.20 4,420.00 4,363.20 4,305.00
BRER 22.40 22.60 25.20 23.60
PRER TR 0.51% 0.51% 0.58% 0.55%
Mh7K 1.10 -18.10 -74.90 -133.10
M7k R 0.02% -0.41% -1.69% -3.00%
#iERiE: wind, EHEMAR
x 1. 2BF—RITURHHIHRR
T ZFR SHEKE |5 Bikig | 10 HikigE | 30 Hikig | F¥1ES
=4 1.59% 6.58% 9.41% -3.04% -38.89%
itz 1.17% 1.84% 3.36% -2.54% -26.65%
RPUE 0.46% 3.65% 3.46% -1.67% -23.69%
EHEY 0.23% 4.09% 7.15% -8.29% -19.12%
s 0.18% 4.22% 4.91% -7.23% -33.62%
AR5 0.14% 3.48% 3.58% -7.62% -28.83%
SRR 0.09% 2.48% 1.21% -4.87% -21.90%
BIHhE -0.04% 3.82% 5.34% -8.15% -34.61%
HIREM -0.13% 2.36% 4.93% -4.88% -27.27%
el e -0.17% 3.37% 3.48% -6.63% -32.71%
BE -0.23% 2.88% 2.83% | -10.48% -33.38%
MR & -0.24% 3.15% 5.65% -6.06% -33.27%
2
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RIBIEH -0.27% 2.78% 3.85% -6.03% -26.46%
AHE -0.27% 3.02% 4.02% -6.33% -28.67%
BERAR -0.29% 2.47% 5.99% -6.66% -25.36%
B5etRE -0.31% 2.24% 4.31% -7.57% -36.58%

Wk -0.35% 0.47% 0.17% -5.44% -17.87%
HRIRE -0.43% 4.86% 6.53% -4.84% -33.97%
RS -0.44% 2.83% 3.50% 1.21% -15.77%
ITEM -0.45% 3.35% 7.16% -7.43% -18.76%
EpEL -0.53% 2.25% 4.08% -8.19% -26.94%

T -0.57% 3.01% 3.84% -9.36% -25.60%

L -0.69% 2.45% 4.40% -6.82% -37.09%

BT -0.72% 0.44% -0.52% -1.18% -6.75%

B -0.88% 3.55% 5.98% -7.66% -37.58%
NG -0.95% 4.67% 533% | -11.60% -10.44%
BRI -1.21% 1.79% -2.36% | -18.98% -23.16%
ey -1.61% 3.04% 1.67% -5.38% -26.96%

2. EFRER
21. BREH

211 IF EREEER

E212: IHS5REEEZE

40.00

20.00

0.00

6

=

2018/1/

PR30 R IR E LA

—FYHEE: 185 —FT-HEE: 255

9

2018/10,
2018/10/
2018/10/.

oo
=

2018/11;:

40.00

20.00

0.00

-2000

-60.00

-80.00

LiEsofdE Mt S ATHEER

—HL B EE: 048 — HT-HEE: 812

2018/1/16
2018/1/24
2018/2/1
2018/2/9
2018/2/26

BRSRIE: wind FBEAR

BRISRIE: wind FEEHAR

2018 £ 11 B 07




ki 4
=
NANHUA FUTURES

FTEN

<

AR RIS 5 B R

B 2.1.31C 5MEME

FHES0Of 5 1 53 S bk 22 A

—CHEEE: 11

50.00

-18.1

— CFEEE

0.00

-50.00

-100.00

-150.00

-200.00

T/T1/810T
SzZ/01/8107
L1fotfgtoT
6/0T/8107
1Zfe/8107
ET/6/8107
5/6/8102
8Z/8/810T
0z/8/8107
0T/8/810T
z/8/e107
sz/efenot
LT/L/8T0T
&/L/8102
62/9/8102
1Z/a9/8107
71/9/8107
t/9/8102
gz /o /10T
L1/5/8107
6/s/8102
L2/w/8T0T
6T/%/810T
T1/%/8107
0E/e/8107
Tz/e/8107
¥1/E/8102
9/e/8102
az/z/810Z
6/z/810t
1/z/8102
vEf1/810T
aT/1/8107

wind, EIEMR

EHET

2.2,

222 |HBHMHE

2.2.1 IF M=

=R

_iFsofiEts

50

REERiEE

PiR300 A

—FFA-F5H: 1

B0

—IHFEHTA: 176

—IHT-H-HEH: 86

——IFFZEIFRA: 2

Z/11/810Z
se/fot/stoe
L1/0T/8T0C
6/ot/810C
Te/e/en0T
£1/6/810Z
S/6/BT0Z
82/8/8107
oz/8/810z
01/8/8107
z/g/g10z
szfL/etoz
L1/efsr0T
6/L/810T
62/9/8102
Tz/9/810C
zT1/a/810Z
+/a/810z
szfs/atoz
L1/sfgt0z
6/5/8102
Lefvfetoe
61/p/810Z
T1/p/8102
0€/€/8102
Tzfe/atoz
¥1/E/B10Z
9fe/a10z
gz/e/en0T
6ft/e10z
Tefeor
vz/1/8102
9T/T/810Z

Z/11/8102
sz/ot/gtoz
LT/0T/8102
sfot/gtoz
12Z/6/8102
£1/6/8102
5/6/8102
Bz/8/g102
0z/8/8107
ot/g/g10z
Z/8/810t
SZ/L/E10T
LT/L/8102
6/L/g102
62/9/8102
TZ/9/g10z
Z1/9/s102
#/9/8102
ST/S/810T
£T/s/8102
6/5/810T
LZ/v/810T
6T/%/810T
TT/v/8102
0E/E/810T
zz/e/8i0z
¥T/E/8102
9/e/8102
9zZ/2/8107
6/z/8102
T/2/810T
vez/1/g10z
9T/1/8102

40
20
0
20
40
50
20

wind EIERFER

BHISRIR -

wind EIER

i

3
U

Bk

2018 £ 11 B 07



1w
P

NANHUA FUTURES

n Rt

AR RIS 5 B R

E 2.2.31C BHAME

HHiE 500/ 45 HA 51 s B = A

—ICT-HICEHH:

-56.8

—ICTZEACT-A:

-19.2

60

-140

-160

z/11/e102
5z/01/8102
£1/01/8102
&/0T/8102
1Zfe/e10t
£1/6/8102
g/6/8107
82/8/8102
oz/e/et0z
o1/8/e10T
z/e/at0T
5z/i/810t
LTfL/et0e
6/L/3107
6Z/9/8107
1Z/9/8102
T1/9/8102
tf9/a10Z
sz/a/a10Z
L1/5/8102
6/5/8102
LZfwletoz
61/r/a10T
11/v/et0T
o0g/e/8102
zzfe/e10z
v1/e/at0z
9/c/810T
9zfe/et0z
6ft/at0T
1/efatot
vz/1/8107
81/1/8102

wind, EIEMR

HERIR -

R EF

2.3.

IC5IFMEE

2.3.2:

%]

231IF5IHME

IC5IFfr =

3400

IF5IH 2

1300

]
g
e s 8 s
& g & g
T § & 8
T
z
B
g 8 8 8 8 8
§ 8 § § 8
§ & 8

900

600

zz/fot/8Toz
1z/6/810¢
1e/8/8102
o1/8/8T07
oz/fgT0T
62/9/8T0T
LfafgoT
L1/5/8T07
ve/b/8toz
os/e/gToT
6/e/810C
6/z/810T
6T/T/8T07
szfr/rioz
LfTriitoe
9T/TT/L102
9z/ot/r10z
82/6/LT0Z
LiefenoT
L1/8/LToT
LefLietoe
9/L/ioz
stfafrioe
£2/5/L102
z/s/enoz
1T/8/L102
1Z/e/LtoT
8z/T/LT0T
ez
ot/t/eT0z
&T/z1/9102
8z/11/910z
LiTi/atoT

zz/ot/s10z
T2/6/8102
Te/8/810C
0T/8/8T0T
oz/L/81o0z
62/9/87T0C
L/af8To0z
£1/s/810z
¥e/b/8T0T
o&/e/aT0z
6/€/8T02
6/z/8102
61/1/8102
se/etfoioe
[aAT A4
st/Tifi10z
9zfo1/L10Z
8Z/6/LT0T
LfefLToz
LT/8/L10T
1elefenoe
afL/LToz
st/9/L10¢
£2/a/L10t
z/s/LToz
T1/v/LT0z
Tz/e/L10T
sr/z/itoe
Liz/rtoz
ot/T/LToE
sl/e1/at0t
se/T1/910C
¢fT1/at0z

wind EIERFER

AR

wind EIER

i

3
U

Bk

2018 £ 11 B 07



¥
BERE
=2
T
1B

AR RIS 5 B R

% 2.3.3IC5IH#=

IC5IH{T 2

4500

IC-IH

4000

3500

3000

2500

2000

1500

zz/ot/et0z
1z/e/a102
16/8/a102
ot/8/g102
oz/i/8T0T
62/9/810T
£fafs10T
L1/s/g108
vE/p/810T
og/e/gT0?
6/E/810Z
6/z/8107
61/T/810
gT/z1/it02
LITTfiToE
at/T1/L102
9z f0T/LT0T
8z/6/1107
LigfLT0T
LT/8/it0T
Lefifitor
aftfLior
ST/9/410T
g£z/s/i102
zfsfit0T
11/¥/L102
Te/feliToE
#z/z/iToe
Lftfioz
ot/t/it0T
6T/21/9T07
82/11/9102
Lfit/etoz

HESRIR: wind, BEMR

3. Mg S RER

H2HeE5HNES

3.2

31 IF BHCESHNES

6T/01/8102
B1/6/810T
ve/8/810T
1/8/et0z
6/4/810E
£1/9/8102
1z/s/810T
ve/v/e10T
82/¢/810T
s/e/at0E
1/z/at0E
6/1/8102
vr/er/eioe
1z/1t/itoz
Lzfot/LToT
1T-60-LT0T
$0-60-LT0Z
0T-80-LT0Z
81-20-LT0Z
£2-90-LT0Z
1€-50-LT0Z
+0-50-L102
0T-+0-L102
t1-£0-L10T
L1-20-LT0T
L1-T0-LT0Z

gr/ot/gt0z
L1/8/810C
£7/8/8102
Te/1/8102
of¢fa1oT
Tr/e/s10t
BT/5/810T
€T/4/8T0T
Lrfefe0T
z/efg107
Te/T/8102
8/1/g10z
£1/zt/et0z
0Z/T1/4102Z
9z/0T/4T0E
9Z-60-LT0T
10-60-L102
60-80-L10T
£1-£0-LT0T
22-90-LT0T
92-50-£102
£0-50-L102
10-70-LTOT
€1-€0-£102
91-20-L102

o o o o o o o & o o
2 2 9 g9 =2 9 g9 9 9 g g
g 8888888 g &8 8
e a8 agdfidg g
= - |
1 =
W -
| L
g
S
il

kY
£
RO o
iy
hiEIETS -
£a | T
9 s
=t

_ ——

P

.ﬂMfll...lJ

E E8 88888 8 8 8
0w o o D m W N O
Lee I B e B B R S T R B
Q2 92 92 9o 9 9o Q 9 O
e o © 9 o o 9 9 o 9
g e85 g88388¢8§¢8
e § 28 8 3 8 8 8
. ¢

@:m -

=

o

w
g2
&2
B B

m
.E.Ae
B |
4| Ihf
eolR 3
| {
=|m

= IWn -
_ L
L= = L = = = L = = N =
g & &8 8§ § & §& 8§
R E 8 & % § ¥ &

£1-T0-LT0T

wind EEHR

FHIR

wind TR

i

y

CTEES

2018 £ 11 B 07



AR RIS 5 B R

<

TR Ts

NANHUA FUTURES

3.3

IC 2R EESHMNES

IC A RO S W 3

r 7000.00
—CEH TR, EhSAEEEBA541 el & i
57000
M - 6500.00
52000 /‘, / U_L
- 600000
47000 l
T - 550000
42000
37000 J . .‘u - 5000.00
27000 4000.00
M~ O &% [~ & O 4 = Lo LT T T 5 T T o I o T -+ T o B R T T B =]
R R ol i RN R ]
e e Y L R
Ad dddddddddogSE = = =
[ s o [ o o s [ [ o s s R | 2 98288 288
BIESRIE . wind, EERR
4 — =
- 1B
= =] = 5 o i
& 4.1 50ETF HAMUIE &5 FRERER & 4.2: PR 300 BREFEIERR
B . .
ek TE R IR BR(SOETFIARY) - 3003 £ -
1.8000 3,300.00 . — \F§§ —F?Sm .
Lm0 —P/CiFEE) —— 000018 3,200.00 40.00 2400.00
3,100.00
20,00 4200.00
1.4000 3,000.00 H | ‘ |
00 “\. |||||. i | 1l \‘\I| I ‘H“ 200000
o e N I
2,800.00 -20.00 3800.00
10000 2,700.00 _40.00 3600.00
0.8000 2,600.00 e 2050
2,500.00 - -
- 2,400.00 000 320000
04000 2,300.00 100.00 3000.00
EEEELEEEE L EREEER R R f P EREE R Ry S R R R
gggpsgatssannqnssaatnsddanaaranaans S S e e e I N
EEEEFEEEEHEFEREEEHH EEEE BEREREEEEH REREREERERRGRRERNEEREERRAEEE

wind TR

BRI -

wind EEHR

B 4.3 #rAELE/R 500 B ERBEH(VIX)

2018 £ 11 B 07



ki 4
=
NANHUA FUTURES

FTEN

<

AR RIS 5 B R

3,100.00

T 25001 sh R EL
—— A BRSO

2

40.00

: 1956

1
B

8
:

ofi: 273831

— i B Rs004EE

35.00

2,700.00

30.00

2,500.00

o
=
i
o

2,300.00

20.00

2,100.00

15.00

1,900.00

10.00

1,700.00

5.00

1,500.00

0.00

61-0T-8102
61-60-8T02
6T-80-8102
61-L0-8T02
61-90-810Z
61-50-8102
61-#0-8T02
61-E0-810C
61-Z0-8102
61-10-8102
61-ZT-L102
6T-TT-L102
61-0T-LT0Z
61-60-L10Z
61-80-L102
61-L0-L102
61-90-L10C
61-50-L102
61-#0-L10C
6I-E0-L102
61-20-LT02
B61-T0-L102
BI-CT-9T02
61-TT-9102
61-0T-9102
61-60-9102

wind, EIEMR

5. inF &

s KHEAFIZR

5.2

GHER &

5.1

0.5000

fig i ia

i
— S R ERHEE: s, TES: 00

— 10E=HAR EE ET R 3

AT R FDLAR R

e 227, FikES-1645

55000

;

—SHIBOR:IME, B2 613, T{LES

——SHIBOR:2E, {E2.646, T{LE:

——SHIBOR;

5.0000

=
=1
=1
v
=

0.3000

40000

3.5000

0.2000

3.0000

0.1000

25000

2.0000

0.0000

15000

-0.1000

1.0000

TZ-0T-810T
CL-60-8T0C
TT-BO0-810T
Te-L0-810C
ZZ-90-8102
TZ-G0-8T0T
ZZ-t0-8T0T
TZ-£0-8102
€2-Z0-8102
TZ-T10-810C
TETT-LT0T
TZ-TT-L102
TT-OT-LT0T
TT-60-L10T
TT-B0-LT02
ZZ-L0-LT02
TT-90-L10T
ZZ-50-LT0T
Z-H0-L102
TT-E0-L10T
TT-T0-L10T
ZZ-TO-LT0T
TZ-21-9102

SZ-01-8102
60-0T-810C
L1-60-810Z
0£-80-8107
¥#1-80-8107
1Z-10-810Z
T1-L0-8T02
52-90-8102
90-90-8107
TZ-50-810Z
£0-50-8T02
81-¥0-810Z
8Z-£0-8107
TT-€0-810C
£7-20-BT0C
10-Z0-8102
91-10-810Z
BL-T1-L10T
1214102
¥Z-11-L102
BO-TT-L10T
£T-0T-L102
62-60-LT0T
€1-60-L102
BT-B0-L10T
01-80-L10Z
ST-LO-LT0T
L0-L0-LT0T
TZ-90-L10Z
$0-90-L102
LT-50-L102
BT-#0-L10T
ZTH0-LT02
FT-E0-L10T
B0-€0-L10T
0Z-20-L10Z
€0-20-LT02
T1-10-L102

wind EIERFER

BHISRIR -

R

wind &

i

3
U

Bk

2018 £ 11 B 07



EHATSARIE A IR

"

g AT

NANHUA FUTURES

A LE LA

FUMN T IRt FHE S 438 SR EREM A b 2101 EMRIETEH X L 93 5 801,

FiE: 0571-83869601

& ME A ER
ANTRFALERFRSXEREREE 203 =
FBiE: 0576-88539900

B E R
HHIAEMNTEDN AR 2 S4€EEE 1 1801
FiE: 0577-89971808

TES AT
TRHIBERX N E 77 2 901,
FBiE: 0574-87280438

902

TiEE
T ETIRHTYE 77 BiCEXE 9 #
HiE: 0574-87274729

EEELE
HEHIFLEEF A KE 1277 SR/ KE 7 14
BiE: 0574-63925104

EMNEWE
EMTHILE 133 SEAREERRER
EBiE: 0573-82153186

EbEp
fﬁ;—‘éﬂﬁﬁﬁ&ﬁ%ﬁﬁ%qﬂlm f& 1 85T 3101 =
BiE: 0575-85095807

BERE LR

MARRE LI
802. 810
BiE: 0451-58896600

FBHE A ER
ML 30 EHA%KE 1306 =
iE: 0371-65613227

FEEE
ERWEIEK2 S 1 8T 2501 E
Hi%: 0532-80798985

L PHE LR
BT X LR 51 SHEESBAEI5ECE
BiE: 024-22566699

RigEEWER
RETMTHR AERSEZERA
BiE: 022-28378072

ZFal KZKE A E 1003

ls: %) /N
LiBmHEEHRFMEE 1155 5 8 E 801,
HiE: 021-20220312, 021-50431979

802 BT

LiEFamE
PEHHEEHREMAE 1155 2 8 2 803, 804 BT
HiE: 021-20220312. 021-50431979

T Hr R E iR
LTI 663 2 1 1%, 7%
BiE: 021-52586179

w5 AT

YT HX £ HE 4028 SRBLREHL 2701, 2702 =

M) EREATEHERFREILE 1700 5 1 % 2 85T 12 BiiE. 0755-82577529

1209 =
Hi%: 028-86532609

ZMELE

HE Z MK XK R R AT R B8 437-451 5
EHEEZKE 11# 001 5

MiE: 0931-8805351

KEZFWED

KEFDAORSRERE 129 EXEERSR O A B
KiEHIEKEE 34 = 3401, 3410 8

Hi%: 0411-39048000

It=SAT
It=ETARBXERITIMNAE 28 5 2 iE B803, B805 =
Bi%: 010-63155309

SEt=EE I

EtEHEHRERIIIMKE 28 5 2 1E B8O,
B609 =

Bi%: 010-63161286

KEE

B802. B608.

RUNE A ER
RITEEHXESHE 4028 SRBERHL 2703, 2705 =
Fi%: 0755-82577909

IHEER
I R X K E 68 5 2008 FE. 2009 BB
FBiE: 020-38809869

EHE IR
THTENXEERNKRERFF0 1002 E
FBiE: 0553-3880212

EXEWH
EXRTIILXEHEE 1 S 20-2, 20-3
HiE: 023-62611588

KEE IR
KETMMHEE 63 5 11 #
BiE: 0579-89292777

BEE

IIAAEETNEAR 89 SRFKENE 603, 604 =

2018 £ 11 B 07



Py BTl
AL R B AR

KEHUEXBHERE 2 SILASIEREPRESKE 8 E 805 % HiE: 0513-89011168
BiE: 0351-2118018

J—— ErE ki
R BT RAREITE 96 S "FAGE B # 1903 £t
ST R 4 ko E R E R 5l 3 18 102 = \ = R B #1903 21
HiE. 0574-62509011 FBiE: 0592-2120291
ErE I il SKE L ER
IREAETHTHRELENERITTREIZ8 AHEEZR Sk R MX ERVEE 103 SENEERH 112, 212 SEER
Bi%. 0663-2663855 FBi%: 0754-89980339
L EAER EEWER
I &M s HEEEREE 1048 5—E. tE IHAEETAAMFX PR 15 B XERMAE 1405 E( F 14
BiE: 0573-83378538 E)
Hi%: 0791-83828829
FHLE SR
HHIEA LT EBEHEESLE 555 SEXSd0ARSEXESEFLE
3232, 3233, 3234, 3235 = I AN ETHETREK 208 5 2 #
HiE: 0580-8125381 Hi%: 0574-85201116
TR E AR EERSATE
ZN Tl X 75 E % 88 SIABRIIET 3% 1 1 2909 = ERTERBEAEESHORX B HibkEritd —Hf 808 =
Bi%: 0512-87660825 BiE: 025-86209875
FrEEAEp
ok ILRAFEHA TXIREKXE 102 5418715 15 E 1505
=

FiE: 0531-80998121

2018 £ 11 B 07 10



AEEFHERHRETEAFNER, RERMNBERETERRENTEY, ERQAXNXEERHE
Wit REEERMEEARIE, UARERQABDAMHHERTZYUASREFTMANEE, EEMERT, KAR
REFHESHEAREHBERMZ VAR TE. TERMBISREEREM#ITHE I RN AXMRE, H
FHREERSHBN T ZATEN AN MRBAR 2 HZ, MSEERARQAARTNEMEEEI R
BARRMER, RERERD, AREFHHULSARMR TEERARARMNIG, FLUEEESE, RRAAF
FARREAREHITHEIZREMSBNEAERNHRE.

B, RIREFHFL ., ERRENRZRBREEHEQRERRSEARK BBRHET, TTRREN, &
BRAEN. REFEHARARRLFHME, ARENEFAFUEMEREE, SMRA LR EIME. AEH
EMAFUEMEMA, HEAELER, MBEERXAZHSIA. 7L, FEALL “BEAKARA", HF
BER LA —ETIRF .

NEEER ML, M EERKIE 193 SELZEL 3 EMR4R: 310002
2E%—ZR#NLZ%: 400 8888 910
®ik: www.nanhua.net

zﬁiﬁﬂ%

NANHUA FUTURES



