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#,75: 021-20370946

é)]? 7?5 : shangfang@xzfutures. com

201825 28H EH=

NERE

® fTiE[Em

i H 5 FHIE GHIEHIA 2 E A TF1803 £ 491 96.695 7T, 7 0.425 5 0.44%,

A 3z 1206 F . E i85k 3 1 TF1806 & £44% 96.425 7T, 7 0.225 ST 5§ 0.23%,
A 3z 10321 F . E i 5 Fe 2 TF1809 & £4R 96.515 7T, 7 0.265 ST 5 0.28%,
A3z 6 F. 10 FHIEFHATHERRE A T1803 5491k 92.64 7T, 7 0.36 7T
5k 0.39%, X3z 2388 F. EfRHALTE S T1806 4493 92.66 7T, 7 0.38
JT 0.41%, FX 3z 40368 F. E fREIELFRZ T1809 & 493% 92.78 7T, i 0.41
JT 0.44%, Y3 170 F.

JE T R EE X2 SRk 321X

MEHERMGREEEITENE TR, FEAHK. NFTmE, 5 FHERERK
T4T 4.450p Z 3.7361%), 10 FEHAU SR T1T 251 = 3.8201%, IRS/NET
17, ERE R —EMgng, LTEHET 4 £, BtnIsEES,
KES BIBARE 5 FREGATARMBAAER, RITHR “IeE ARMIK
XEAEMAR”, TEFEBEHRE, FM 0 2T, BENRKHES,
REBMRER. RIEL, KREAFLGNENE, BHARBESZ TFET
IR, (XESE,


mailto:shangfang@xzfutures.com

1: EfHRITR

_ @ TF1803  TF1806  TF1809
FFEA 96.285 96.290 96.330
W 2 4 96.695 96.425 96.515
B=1f 96.760 96.475 96.515
B4 96.280 96.190 96.330
SEE 96.715 96.435 96.515
ek 0.425 0.225 0.265
BN (% 0.44 0.23 0.28
Rz 8 1,206 10.321 6
HoE 2.102 17.646 28
GE 926 62 0
A T1803  T1806  T1809
FFE A 92.335 92_300 92.420
W 2 4 92 640 92 660 92780
B=1f 92 710 92 735 92 850
B4 92 250 92 225 92 395
SEE 92 650 92 670 92795
ek 0.360 0.380 0.410
BEEOF (%0 0.39 0.41 0.44
[ngeg=z} 2,388 40,368 170
o8 388 41,775 405
BE -1,804 462 42

HEESRIR: Wind, SOEMIEIHET

MENGLIRE, £H TFI806 SIS M 96435 5T, A 10321 F,
B 17646 F, BE1—3 5 A4 62 F; 5 T1806 AL E MR 92.67 ¢,
A2z 40368 F, #FE 41775 F, KAI—EH HIGE 462 F.
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4. 0000
3.8000
3.6000
3.4000
3.2000
3.0000
2 8000

2.6000

e 1 AL M B e 3 H L R 5 B e 5 HEEL M T E B e 1 O ] M E B

#IERIR: Wind, SERERAF & A
Ef#ssTE, 1Y HE G R EF-3.47bp F 3.2713%, 3Y Efiliam®

T 5f-0.88bp & 3.5316%, 5Y HAE Uizt X Ef-4.45bp = 3.7361%, 10Y HiE
R R T E-2.51 & 3.8201%.

2: 10 FHE A RKERNE FE FF=

5.3000 130.000
120.000
4.8000 110.000
100.000
4.3000
90.000
80.000
3.8000
70.000
2 3000 60.000
50.000
2 8000 40.000
T
& & 8 $ & 4
oy v ':?'Sh '::-“‘9 '2559 ':?‘5} 5 F o ol e BN ':?'9 ':s""'g
'CI:' ﬁ';ll" Q’C"" G'\.:H- ﬁ{ll" G\A’Ir Q\’ﬁlr m\’ﬁh B’\ﬁ. B’é. ﬁ'\;"f ﬁ';": G\%- G\’w
PR P APT ADT PT AP AR AP PP AP AP o

— R HEEA R 10F e—10vEE-10YER (bp )

BIRSRIR: Wind, SGEHRERERA
10 SFEAE FF R R T Rf-2.45bp = 4.8151%, EFFEfRFIZZER) 0.06bp

% 99.5bp.
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—rhif: 10v ——FE: f-E (FH)

BHERIE: Wind, SOERIGAR& AR
XE 10 FHEfKmRIET) 4.00bp E 2.90%, HXF|ZE3EH)-6.51bp =

92.01bp.
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ETHARTHEMNERN-2.320p F 6.3146, ETHARTREMNEDS

-0.06bp = 6.3088.
14 |
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5. FHXEBEFE(R)
8.0000
7.0000
6.0000
5.0000

4. 0000

ROO1 ROOT RO14 RO21 R1M R2M R3M

HEsRIE: Wind, SCOERTRAR LA
RITEEHREBFE 1D &5 0.36bp £ 2.6105%, 7D EEj 7.3%p =
3.3969%, 14D ¢ Ef) 2.43bp F 3.8496%, 1M ZEEf) 20.22bp F 4.4998%,

6: _EiBR1TE E i EF 2K (shibor)

. SHIB ORI N e SHIBOR 1 WY e SHIBOR 2 s SHIBOR 1] s SHIBOR 3

HHRsRIE: Wind, SGEHERRA TR
E3ERITIE E L H & FI% 1D 2 5h-1.0 Z 2.561%), 7D E)-0.9bp F 2.861%,
14D FF5f-1.30p & 3.8329%, 1M ZF#f-0.63bp & 4.038%, 3M F5f-0.25bp &
4.7103%.
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— A RE —E R R (AR
¥iEskoE: Wind, SYiFHRESRFA SR

EEEASETHNEE) 000 ;TE 2531 T, EARLZNES) 055 T=
21.47 JT.

8: FUHMABLEERAR 3

140.0000
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—— NYMEXEH —— ICERTH  —— ICEWTIEH

ERSROE: Wind, SOFHRESHIEED
NYMEX FEHEBREASEEMNERN-0.9 2T E 63.01 27T, ICE fliERk
EALEEMNERN-0.77 E£ITE 66.52 7T, ICEWTI FMER A A EHENLE-0.7
25T 59.76 E T,
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2. i ZEmER

® 1 ERMABRNEZRRER

wn | manen crann [ e | mans cene
B4 EES T [EE= ME-TE| FE-BE | AF-TF | TERE
PAE 4. 065 3. 765 3.72 0. 28 0.08 -0. 02 -0. 125
B4R 3.99 3.92 3.88 0.07 -0. 05 0 -0. 09
2R F) 0.075 -0. 155 -0. 160 0.210 -0. 030 -0. 020 -0.035

FEsRR: Wind, SIEHATERIALH

3. CTD Z5K A3z &35

% 2: TF1803 FEERAIXHI%
[re] fm [smkss [HapmReEs] a8 [ o [ 2% [mee @ |

1 130018. IB 3.8148 5.4849 | 1.0513 | 4.9716 | 4.3396 | -0.0819 9

2 120015. IB 3. 8200 4.4877 | 1.0151 | 4.1962 | 2.2365 | 0.3509 1.3

3 1700003. IB| 3.8050 4.5616 | 1.0231 | 4.2248 | 2.0578 | 0.4368 6

4 170014. IB 3. 8300 4.3753 | 1.0178 | 4.0478 | 2.0311 | 0.4096 16. 2

5 180001. IB 3.7200 4.8932 | 1.0341 4.54 1.4859 | 0.6652 6.8
BaEsRIR: Wind, SIERRBSH & &R

% 3: T1806 FERRAIHI%
[pe] wm [smbss [Hape[ReEs] a8 [ mx [ 2% [mee @@ |

1 170004. IB 4.0000 8.9562 | 1.0303 | 7.7518 | 3.4195 | 0.0448 0.2
2 160017. IB 4.0300 8.4384 | 0.9813 | 7.5268 | 3.3595 [ -0.085 4.7
3 170018. IB 3.9325 9.4356 | 1.0469 | 8.0478 2.625 0. 3046 6.6
4 160010. IB 4.0300 8. 189 0.993 7.2362 | 2.5443 | 0.1654 19.1
5 170010. IB 3. 9400 9.1863 | 1.0404 | 7.8174 | 2.3201 | 0.3731 34.1

HiEskiR: Wind, JIEHAGIRA B
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RAUBBMEBNSE, Mz B0t B4R S . AREEWEFRTR
BRT AAMRN R IREMKANEIESRE TR, SITEEETAA
MBLIERE, BYSEAMMNESHEL, WREW. AL, Fig, TREMSE
=THHREF. AATEREET2ARRETNARGEERLSINR/MNE
Bk A R TR RN o

RiRENEEBEIRIBT AT ER, AT XLEEENEREMTEETR
EEMRIE, CAMRIEFFESMESNBNISLEETEE. XHHMR
ZRMBFWNAHSE  XKIEBARALXERESARERBENT—BLERE
MR E ARERZFRERRES 2T RANTERE DEESHT .
WEREAR BEEHEN U RN R T & IR & BHI = B AR #.

ZEPARNAAREAEERFRRE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KARARBRARERS
ZRENAEPEFRARE B MERAKFTR ARTRWEFNEESR
RENEARARBWEEFEHEFERR, U BEKE) BRMIRE
] o

HEEABERT, AREFNEBHATRENERHFREBRIHEM AR E
Bl AEMBERT, KRB IHMEAARFERAR S RIUEMATITSIEM
KA TTE

FRENVR/ TS ZEFAPNURAFHNS L, W FETFAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBRREBT(E,

RIRERRNAKEHEBRRABRE, KEBEET, EFATEFIDHA
AEMEMEXBR. EFMLH. WsIA. L, FERLLIOEBRKHR
RER, BEAENARSHTEFRENSIA. BEFER.



