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PTG F013528 YE 5 AR RAISE ) TF1806 A£03R 96.66 5, 7K 0.04 S5 0.04%,

%T%ﬁ%ﬁ' 20013058 3z 6791 F . E EHI T3 TF1809 & 23R 96.69 7T, 7 0.02 F£.5% 0.02%,

gﬁﬁ ‘ L2 124 F., EfEHALEESE TF1812 4493R 96.765 7T, &k 0.08 5 0.08%

PLIARSRS: F3023194 B3z 13 Fo 10 FEHRERRHAKE /) T1806 A 41 03475 3¢, Bk 0.025 7Tk
0.03%, FR3Z 27989 F. EfREIE T2 T1809 & #)3R 93.22 5T, 7 0.005 7t

iiA = 0.01%, F3Z 109 F. EEEIEIRRES T1812 A4548 93.305 ¢, 7 0.00

#,75: 021-20370946

é)]? 7?5 : shangfang@xzfutures. com

stk 0.00%, B3z 0 F.

® ETRERRIREIN

FEHERAREESTEERERESS, ES/NMEKK. WH5HE, 5
FHIU SR 47 0.12bp = 3.683%, 10 FEHAY 25K 4T 2.76bp = 3.763%,
IRS i L47, FEH—RMHTFE, £40 1 FHIF 10 FHIE GRAPARFIZR
RT-_EHiplaR, RIFEEHHN 226 M12.76, TXK—H%, BNTHERF
EELE 3 AMERRITHRE, BeEKEEE, RITEEQAFTIHRIE,
HEE 400127, BRARSRE LT, RemEAKEE. BIEL, KH
RERBENERE, BHREERCZTFET, X#Hs%.


mailto:shangfang@xzfutures.com

IR AR A

uuuuuuuuuuuuuuuuuuuuuuu

1: EfHRITR

__R@fh  TFIB06  TF1809  TF1812 _
FEEEM 96.675 96.710 96.875
VB 96.660 96.690 96.765
BEmn 96.710 96.850 96.885
AR 96.635 96.665 96.765
LEEAy 96.680 96.710 96.775

T 0.040 0.020 -0.080

TEERE C0 0.04 0.02 -0.08
R & 6,791 124 13
R 19,905 108 11
B 591 13 8

__ Bfh  T1806  T1809  Ti8l2
FEELAN 93.210 93.255 0.000
W 93.175 93.220 93.305
BE 93.280 93.310 0.000
AR 93.140 93.200 0.000
LEE Ay 93.200 93.255 93.355

Tk ik 0.025 0.005 0.000

TEERIE (%) 0.03 0.01 0.00
BT 27,989 109 0
ES e 46,997 781 9
BE 440 18 0

sk Wind, JOEHAGIRRR B

MENELRE, 5 TFI806 SALHMN Y 9668 7T, ML 6791 F, #
€ 19905 F, KH—XHHEEE 591 F; £ T1806 SALEM N 93.20 7T,
M3 27989 F, 46997 F, BT HEAE 40 F.
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FRESRE: Wind, SFHREREA SR
EfRMELE, 1Y BiERKEERETE)-2.98bp F 3.2846%, 3Y EfRKEEK
255-0.35bp Z 3.5381%), 5Y HIEfEU5 R ) 0.12bp F 3.683%, 10V HAE (&
3% A Rf-2.76bp F 3.763%.
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FAERIR: Wind, MIFHRERRFE SR
10 FHIE AR EE R E 5 0.5bp F 4.8053%, EFFE FF|ZEE) 3.26bp =
104.23bp.
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HAESRIE: Wind, MiFHRERHF A SR
EHE 10 FHIERWRELTE) 0.0bp E 2.89%, HEF|IZELE)-2.76bp =
90.06bp.
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EnxHR ARTHEMZES) 0.015bp & 6.3396, ExH ARMWEMNEDD
0.14bp Z 6.3315.
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HIREAOR: Wind, SIEHABIRR &L AR
RITE B X @GFR 1D FE)-0.22bp F 2.616%, 7D FE)-9.29bp =
3.0669%, 14D 25 9.74bp ZF 4.5539%, 1M 2E5)-6.59bp = 5.1107%.

B 6: _EiBRTTiE E L iFEF 2 (shibor)
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HHESRIR: Wind, SOFRIERET&ED
PR TER IR ERR 1D FE)-0.3bp E 2.558%, 7D THI-0.2bp =
2.861%,14D Z5f) 0.2bp F 3.827%, 1M % 5fj-0.28bp FE 4.5093%, 3M ZEEf-1.9bp
% 4.685%,
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HaEkIR: Wind, SXIEHIERH A AR
EEEAEEFHMNEE) 0.00 TTE 24.31 T, BA#LLNES 0.00 T=
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HAERIR: Wind, SERIESA & AR
NYMEX BB & AERE N L) 1.63 LT E 65.17 T, ICE fifiEEk
BNERM LT 1.94 £TE 69.07 5T, ICEWTI FUHIER S NS ENEE) 1.45
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ZETE 61.78 =T,
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3. CTD Z5K A3z &35

3R 2: TF1806 FEEKAI 2%

e [ mawes avanw ns camn | s e
&Y E=E S (e HFE-NE| FPERE | B3F-FFE| FTEREE
BAE 3.48 3. 455 3. 42 -0. 03 -0. 065 -0. 055 -0.1
GiIKER 3.47 3. 455 3.54 -0. 05 -0. 175 -0. 065 -0. 09
3] 0.010 0. 000 -0.120 0. 020 0.110 0.010 -0.010

IERIE: Wind, XIERRSRAFAED

5 3: T1806 ERRATTHIS

1 1700003. IB 3. 7650 4.5014 | 1.0231 | 4.1649 | 1.9923 3585 1.3

2 170014. IB 3.7700 4.3151 1.0178 3.988 6409 4115 16. 3

3 170021. IB 3.6950 4.5836 | 1.0291 | 4.2368 | 0.9215 6351 22.1

4 130018. IB — 5.4247 | 1.0513 — — — —

5 080002. IB - 4.9452 | 1.0501 - - - -
FHRRIR: Wind, SIEHRERREA R

1 160023. IB 3.9400 8.6274 | 0.9778 | 7.6183 | 3.5528 | -0.1186 0.4
2 170018. IB 3. 8750 9.3753 | 1.0469 | 7.9914 | 2.7716 0.204 5.1
3 160010. IB 3.9500 8. 1288 0.993 7.1794 | 2.1068 | 0.2173 16. 6
4 170010. IB 3. 8686 9.126 1.0404 | 7.7618 | 1.9335 | 0.3747 27

5 180004. IB 3.7900 9.874 1.0708 | 8.2737 | 0.8478 0. 688 17.1

FHRRIR -

Wind, SXIEHAGTRFA& BD
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MBLIERE, BYSEAMNESHEL, WREW. AL, Fig, TREAE
=TIHREF. AATE R AR RETNARGEERLSINR/MNE
Bk A R RO RN o

RiRENEBEIRIBT A ER, LB XLEEFENEREMTEETR
EEARIE, ARIEFMEEMESMENA LK EEMETE. XHIIMWR-
ZRMBFWNHSE  XKIEBARALXERESAREFBENT—BLERE
MR E ARERZFRERRES 2T RANTERE DEESHTT .
WERHAR BRI BRI R T % B IR & B 8 =5 B ARz H 1.

ZEPARNAAREAEERFRROE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KARARBRARERS
ZRENAEPEFRAREBFR. MERARFTR ARFBWEFNEEA
RENEARARBWEEFEHEFERR, UR CBAEKE) BWMIRE
] o

HEEFBEAT, KREFNEERARRNELFAEEIHEMARIRE
Bl HEMBERT, KRB IHMEAARFERAR S PIUEMATITSIEM
KA TTE

FRENVR/ TS ZEFPNUR AR H S L, W FETAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBREREBT(E,

AR ERBAKEASER ARG, REFTEFA, EAHBMNDPA
AELMEMEXBR. EFMLH. WsI/A. HL, FERHLIGERKRAR
RER, BEAENARSHTEFRENSIA. BEFEX.



