e, Emms

GUODU FUTURES

A IR BBOR AL, LT R AR
XEE: dokk

[EfdA%] 3 A 26 B, TF2006 L4k 102. 330 (+0. 12%), T2006 Ak 4R
101. 770 (+0. 22%) , TS2006 A% # 4k 101. 550 (+0. 06%) « B H #1174 & KiK.

[rzs8%] 3 A 26 A, IF2004 4R 3663.4(-0.95%), IH2004 3K 2667. 6 (-
0. 62%), 102004 4f 5089.0(-1.33%) .

S g Rk@mear

HEE: (1) G20 5 2 s IE 5 T AL £ LM 2 FRRH X ; S8 RE T EFAETR
B AR, PEEASF® 3,440 L EAHRAIE, BHAETHFAFTRTF
BREGELFMEEE, (2) £ELAMFR LA KRR, QI TLEHS,
ERFTHEREA RS 2FREEE, (3) FEANRREZET 2 HLETLEHFA
BEE, ERMEA S AMEABTLS HLEL BEFTHERITE1071C; (4) £BR
HREDNESHITF Bk B L % XHBHR.
S Etrz

BRBT, £REFRBBF AL, T 5xtT £ EE 2B BOR S BORE N
R, 2FETREAM, A BRR S @B, RRER KK, MEERADEA K
£, BRI ERFE—BE, BARTAEELKE LWL, nBEANS @6 L
PRI, THEEEADLRESGHEET O, EFFRER P 3000 ET
o ALEFNEGNF ARG KB, BAEINRH HIEF PR, HHEAE A,
EBRAE BB A, THEUEFEMEE, HKIINETH TR LA

WHLHRELENRTE A

SRR R/ PR
#E B H 2020-03-27
AR
He 3 & (%) # % (bp)
10Y E#F  3.1463 -0.72
10Y BF  3.5611 -1. 41
ook

L& i w3k (%)
P 300 3,698.0472  -0.6574
E3IE50  2,689.2803  —0.4039
FIE500 5,166.1091 -0.9835
it 513 48 3

125 — R EEGREPNIER — iR ReNiER

123 4
121 4
119 4
17 1
115
113 4
11 4
109 4
107 4

105
17-3 17-6 17-917-1218-3 18-6 18-918-1219-3 19-6 19-919-12
1)
XERH

3,600 - — BIESRATRE
3,400 +
3,200 A
3,000 A
2,800 1

2,600 4

2, 400

1951 193 195 197 199 19-11 201
ik

KA

w.1%5: 010-84183054

#f 4+ zhangnan@guodu. cc

P IE S %5 F3048775
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& BEBERLS
‘ GUODU FUTURES
— . HXBX

Bt B|_/ AR FR

BRIk I R

B1: 55 o442 %

B2: TFENAYRRXEAELE

€3 _— AR — e ca)
102.80 - 45, 000 20, 000
102.40 4+ * } 40, 000 18, 000
102.00 - ”" 35, 000 16, 000
101.60 - )
‘XMF il ¢ 30, 000 14,000
101.20 A ] 12, 000
! 25, 000
100.80 A 10, 000
2
100.40 A M ‘ J 0, 000 e
; 15, 000
100.00 A ”,.I‘L W.““\h"‘ fl I’ IN‘ 6, 000
99.60 ™ | m"‘ﬂ‘" "rary 10, 000 4 000
99.20 A 5, 000 2, 000
98. 80 . . . . 0 0
19-7 19-9 19-11 20-1 20-3 19-7 19-9 19-11 20-1 20-3

F KRR wind, EAI R LA

FAERR: wind, EAR R LA

B3: 10FMEHEo8AY

B4: TEHAHRXEAKELE

103.0 - (F) —_—reE —HXE
120, 000
102.0 A i
.h l‘ 100, 000
101.0 A L“I i b
t4 80, 000
100.0 {
. 60, 000
mel MWL
]
98.0 TM”” % ", pl'"lw"‘)".j"m“l 40, 000
97.0 Y 20, 000
96.0 . . . . 0
19-7 19-9 19-11 201 20-3 19-7 19-9 19-11 201 20-3
HABRR: wind, B 5T AT HABRR: wind, BN AL AT
B5 25T hEBHxH B6: EHLSHME
102.1 - R e
450 TF-T TS-T
4.00
101.6 A
{' 3.50
3.00
ot VW‘H’“ 2.50
) 2.00
100-¢7 1 _J‘Jﬂ 1.50
Wuum.“" I"'H’un[ﬂ“l ‘Ht ."y" lﬂ" i 1. 00
100.1 A 'Q" 0. 50
0. 00
99.6 T T T T -0.50 J
19-7 19-9 19-11 20-1 20-3 19-1  19-3  19-5 19-7  19-9 19-11  20-1 _ 20-3

AR R: wind, BHRI R AT

WHLHRELENRTE A

FAERR: wind, BEAR R LA
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[E)ZBHHES

GUODU FUTURES

B 7: 10 $H AL S F A 8: HFFMAEH
4.5 - — XEEFRWEZER 10FE — EREIHNEER 105 125 — RRERRFNIE — PRERERS 2N IEN
4.0 - 123
3.5 - 121
3.0 - M/‘M" ‘\\d 119 -
] M W, 17 1
2.0 | W 115 -
15 | e 13
11 4
1.0 \4 109
0.5 - 107 -
0.0 ‘ ‘ : ‘ ‘ ‘ ‘ : 105 : : : . : . : : : : :
18-1 18-4 18-7 18-10 19-1 19-4 19-7 19-10 20-1 17-3 17-6 17-917-1218-3 18-6 18-918-1219-3 19-6 19-919-12
AR R wind, BHEBT AT HARR R : wind, B HRA TP
JrECR L &
B 9: % 300 RAEHMK EHAY B10: IFZHLHRXRERKLE
4,320 1 110, 000 e — R xE 160, 000
4,120 A W‘ h 100,000 140, 000
‘W 90, 000
3,920 b ."}‘.I Jw 56,000 120,000
wt
3,720 1 ’M ‘ " \ IM 70, 000 100, 000
" ‘ 60, 000 80, 000
3,520 1
50, 000 40,000
3,320 - 40, 000
40, 000
30, 000
%120 1 20,000 20,000
2,920 . . . . . . . 10, 000 0
19-1  19-3  19-5 19-7 199 19-11 201 20-3 19-1 19-3 195 19-7  19-9 1911 201 20-3

HAERR: wind, BEHH G TAT

IR

B owind. B HRH A5 BT

B11: EES50 RBHT LA S LAY B 12: PiE500 RIEHMEEH A
3,200 - 5,900
0 M {’
3000 ‘m) "\w‘ M..‘ jw“\vw .l ]\l 5,400 ‘m | ’1 'r
2,800 - r‘ j.' " r '“N $ r b"\ﬁ »’f
w ; 4,900 - HM\ jﬂw rﬂ 'm\‘b ﬂ
2,600 - ! ’ u
j}" a M
4,400
2, 400 Afr ’ lpw
2,200 , , , , , , , 3,900 , , , , , : :
19-1__19-3 195 197 __19-9 _19—11 201 20-3 19-1  19-3  19-5 19-7 19-9 19-11 20-1 20-3
HAERR: wind, BEEH G CAT HAERR: wind, BEE AT
HH5 LW iEEL BN AT E A 3/6
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GUODU FUTURES

9

SRR TR/ IR

B 13: BTk B 14: F/PRAEFTEFRN
— ki ER KA () — LIRSS AR5 (%) “zm O BE 38 K44 A ER S ETE w3 T N
3, 600 12, 000 122.0
102.
3, 400 11, 000 82,
3, 200
’ 62.
3, 000 10, 000 .
2, 800 9, 000 22.
2.
2, 600
8, 000 (18.
2, 400
7,000 (38.
2,200 (58.
2, 000 6, 000 (78.
192 19-4  19-6 19-8  19-10 19-12 20-2 19-3 19-5 19-7 19-9 19-11 20-1
FABR R wind. BEAERH AT FABRR: wind. BEARH AT
B RN R
B 15: Lig4iTE R LirfgAEREAL (B) B 16: L&44T R R L FmE A F
6.0 - mGEPE (BP) () ——2020-03-25 95 ) —ON —w oW —1m —3m
4.1
40 7 2.0 3.6
2.0 3.1
1.5
0.0 2.6
1.0 2.1
_20 -
1.6
0.5
-4.0 - -
-6.0 - L 0.0 0.6 - . . . . .
ON W W M 3m oM oM 1Y 19-4 19-6 19-8 19-10 19-12 20-2
FABK R : wind. BEARH AT AT FAB KR wind. BRI AT
B17: #4TR AwXImAEEL (B) B 18: 4RAT )47 X = A &
180.0 - iRk (BP) () —2020-03-25 68 —RO0T  —R007 —R014 RO21 —RIM
1700 L6 a 5.8
160.0 :
28
1339 1 [5s 48
1428
38:8 1 H4.4 3.8
@8 R
500 - | 2.8
200 - [32
300 1 F2.8 2.3
10,0 r24 1.8
488 1 29 1.3
—20.0 1 [ 16 '
-30.0 - L 1.2 0.8 . . . . . A
ROO1 RO07 RO14 R1M R2M ROM 19-3 19-5 19-7 19-9 19-11 20-1 20-3
HAEK K : wind, BEA LA HAEK R : wind, EAR G AT
W H L EEXE W LTS P 476
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GUODU FUTURES

-

SRR TR/ IR

EZOLEE 2

B 19: 10 SF3E Gk s %

A 20: #]iEk PMI

— EEISMilEPMI

— A& PMI

—xE —®E —#E —HX L 65 - [T X A PMI — HAHE L PMI
3@ | BN o [ il PMI
“\ 70,
3.20 60
2.70 55
2.20
1.70 A 50
1.20 s
0.70 -
0.20 H 40
(0.30) A
©.80) 1 356,0;,,/,\,;),,;,(;,,
(1.30) - SNSRI NN\ IR I IR IR AN L v
18-07  18-10  19-01  19-04  19-07  19-10  20-01 SRR A RN A -
FAB KRR wind. BEAERH AR AT FAERR: wind, EARBRAFITAT
B 21: #7% 500 & H %2 225 k&M B 22: £H:4r£% R 500 K 3hEAH (VIX)
3,600 1 — RS0 AN — HE225E 25,000 900 7
24 0
3,400 | ,000 80.0
23,000 70.0 A
3,200
: 22,000 404 |
3,000 21,000 g0 5
20, 000
2,800 - 19,000 0 ]
2,600 - 18,000 30-0 1
17,000 20.0
2,400
16,000 10.0 -
2, 200 ; ; . . . ; 15,000 g g i i i i i i i i
19708 19709 19710 19-11 19712 20-01 20702 1405 15-01 15-09 1605 1701 17-09 18-05 19-01 1909
FABR IR wind, BRI A I FAB KR wind, BEARH AT 5T
HHLHEELEW TSR 5/6



€, B
GUODU FUTURES SR ER/ B

2T A
T I, BHRMRATHBEERROANNE, RXATESKFEAREBFFMEET,
kA, EAMRARTERPESNIT, EELHHELEMRFERFRE, FERFEEFREFFEF

tEO

B AR A 5 A 500 R A

EAI T H RN A — X B S el E, AEARGSHKFHARTAN, RREAEMNEZRF., FTEARK
FEENI—RLR, BAFEHITARRTLE, —ART “WATH., BN, R, €M7
MBS IEE, AWME P, FLEFREFRON. HER. Foitit. REEEFFLRS, ALFE,
A HKNE, BHMTARITBLEHR T LA—L, BFER.

X EH
Jm R ARIT AR A AT & R E B, F&AZ T BAR1Z 48 (yfb@guodu. cc), 3K MBA B & if &A1 EBAF AF] 89
AEAT A

AR AAZ &R ZATREOTA R R A L. KA KREH EREMAHGKIE, BNl @I
B ABERAVLAE R, TR AZ & T AL F B AT IR KAET R 3.

AREFTRBEE G RGBT EI . RE RS AR B 6 BARU 5K UK B AR. B AR 54T 50 A
N DR A BRI 4 2 A iR, FRA R A E MR E LM HME &R, ERGHTREERT
TS Bk TR H A R4 8 AR,

WA E B (o) AARAEMRAHA AT A RN S A o AFIPT&LF . S A4 B & K% B AT A IR 8
B EAET, EAARFAEL T, Pk, . KFRIMEAH XLH ., FEREGHTETRE Z%R. R25F
T, AR AFUET AR BiE RRABCGEIT R, TR B R ERIF, HRIELSZAXGITA BRI kR
Flo 5 B EYBTA PR % 214 : 010-64000083.,

WHLHEELBHRR AN 6/6



