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NERE

® fTi&[Em

FEH 5 FHAEFHAtR 11 TF1806 & 49#k 96.96 jr, ik 0.035 jrsk 0.04%,
FX 3% 6557 F . E {EHA 5 N2 TF1809 & £93% 97.01 7T, B 0.105 5£5k 0.11%,
FX3Z 52 F. EfREALIREZ TF1812 5% 97.75 T, i 0.00 =% 0.00%, AY
X 0F .10 FHIEHASI I /1 T1806 5294k 93.78 JT., # 0.045 sr sk 0.05%,
FX 3z 27651 F . EEHEALL = T1809 4 23R 93.825 7T, % 0.08 53¢ 0.09%,
B3z 124 F . B fEEAEA R ZE T1812 & 2494 93.935 7T, Bk 0.00 F£5k 0.00%,
32 0 F.

® ETRERRIREIN

FEHERPRESRTERBRARBSES, FEKERE, ES/MEIK
ko METFHE, 5 FHEIEE F1T 1.4bp Z 3.6344%, 10 FHAWEMEK L1T
1.25bp Z 3.7432%, IRS iR 1T, MEHZEIRSKIEMEERA TN
EEN, BMEFNELR, HRERBERARBEES, RTEHELATS
BR1E, #E% 100 27T, REHHRESFEX 17, ZEmEBE. BIEL,
KEREEEMNERNE, RPAREEZ TFET, NH5E.


mailto:shangfang@xzfutures.com

IR AR A

uuuuuuuuuuuuuuuuuuuuuuu

1: EfMIRITR
__ A TFIB06  TF1809  TFI812

FEELAN 96.870 97.150 0.000
VB 96.960 97.010 97.750
BEmn 96.965 97.150 0.000
AR 96.860 96.900 0.000
LEEA 96.945 96.995 97.700
Tk -0.035 -0.105 0.000
TEERE C0 -0.04 -0.11 0.00
BT 6,557 52 0
R 19,708 167 11
B 405 5 0

_ &Fb  TI806  T1809  Tidle

FEHELAN 93.635 93.820 0.000
W 93.780 93.825 93.935
BEm 93.780 93.845 0.000
BARMN 93.590 93.680 0.000
LEEAR 93.755 93.825 93.865
Tk Bk -0.045 -0.080 0.000
TEEE o -0.05 -0.09 0.00
FAS 27,651 124 0
ES e 43,819 894 13
o 223 22 0

IR : Wind, MIEHRESRIFA R

MENELNRE, £/ TFI806 SLLEHE M 96.945 7T, RL3L 6557 F,
R 19708 F, BREI—XZAEBE 405 F; £ T1806 SHLEEMN T 93.755
JT, MR 27651 F, #5¢ 43819 F, REI—EHHE G 223 F.
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HIRAFR: Wind, SIEHAGTRR L&D
EfESTE, 1Y HEGRK @ RER) 3.21bp % 3.3221%, 3Y H K
255 3.00bp = 3.5526%, 5Y HAE KU R ) 1.4bp F 3.6344%), 10V HAE
W3 AN 1.250p Z 3.7432%.

2: 10 FHE A RKRERNEFE fFF=
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4.8000 110.000
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FHESRIR: Wind, MIFHRESHA R
10 FHIE FHRUER R Rh 2.950p F 4.7099%, EFEGFIZE5) 1.7bp 2
96.67bp.
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HAESRIE: Wind, MiFHRERHF A SR
£H 10 FHEGRWZHERTE-7.00p £ 2.78%, HEFZEEE) 8.250p =
96.32bp.
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B4 ARMILE
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ETXHARTARENETEN-3.770p E 6.2816, ETH ARTUENETE)
-1.21bp % 6.2728.
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FHEsRIE: Wind, SCOERERAR LA
RITEEH R EBEFZF 1D L E) 6.57bp = 2.66668%, 7D ELEf) 2.26bp =
3.5826%, 14D ¢ xf) 8.37bp & 4.8181%, 1M L Ef-16.26bp F 4.7642%.

B 6: _EiBRTTiE E L iFEF 2 (shibor)

e SHIBOR O N s SHIBOR 1MW s SHIBOR 2V s SHIBOR 11 s SHIBOR 3 M

HHESRIR: Wind, SIFRIERETAED
Ei5RITEIR LR fEFIFR 1D 2E5f 5.05bp F 2.5935%, 7D ) 1.2bp F
2.874%, 14D ZR) 0.95bp Z 3.8645%, 1M ZEE)-1.88bp E 4.3906%, 3M )
-1.12bp Z 4.6239%.
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HIREAOR: Wind, SIEHABTR L&D
EEEASETHNEE) 000 TE 22.93 T, EA#LLZNES) 0.00 T=

14.59 Jt.
. N 463
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MYMEX[EIH ICERT:H  —— ICEWTIEH

FHERIR: Wind, MIEHRERREA R
NYMEX FHEBRR & ANERNLRI-0.3 £TE 65.25 £5T, ICE filiERk
SAEHENTE-0.06 =TT E 69.46 =T, ICEWTI FHHIER S AL H 112 5)0.01
EITE 62.29 ETT.
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INDUS

2. frZEmER

® 1 BERMABHNEZREER

s [ mawes avanw [ne camn | moms wxe
&4 E=E S (e HFE-PNE| FPERE | B3F-FFE | FTEREE
BAE 3.19 3.17 3.835 -0. 05 -0.705 -0.07 -0.04
RITfE 3.17 3.21 3.815 -0.12 -0. 635 -0. 08 -0. 03
k3] 0. 020 -0. 040 0. 020 0. 070 -0. 070 0.010 -0.010

FEsRR: Wind, SEHAEEH LB

3. CTD Z5X A3z &35

R 2: TF1806 7EEKAI 32|35

1 130018. IB 3.6500 5.4082 | 1.0513 | 4.8974 | 3.2227 | 0.1713 0.5

2 1700003. IB [ 3. 7400 4.4849 | 1.0231 | 4.1487 | 2.6526 | 0.1909 15.1

3 170014. IB 3.7400 4.2986 | 1.0178 | 3.9718 | 2.1916 | 0.2633 8.5

4 170021. IB 3. 6800 4.5671 | 1.0291 | 4.2205 | 1.6905 | 0.4238 0.6

5 180001. IB 3.6350 4.8164 | 1.0341 4. 464 1. 4255 | 0.4987 8.2
BaEsRIR: Wind, SIERRBSH & &R

& 3: T1806 JABRAI3ZEIZF

1 160010. IB 3.9078 8.1123 0.993 7.1648 | 3.3669 | -0.0468 9.3
2 170010. IB 3.8310 9.1096 | 1.0404 | 7.7478 | 3.2115 | 0.0836 5.5
3 170018. IB 3.8100 9.3589 | 1.0469 | 7.9792 | 3.0549 | 0.1269 8.2
4 160017. IB 3.8700 8.3616 | 0.9813 | 7.4567 | 3.0264 | -0.007 3.6
5 170025. IB 3.7600 9.6082 | 1.0668 | 8.0188 | 1.6409 0. 459 6.5

FHESRE: Wind, SGFHRSHIA R
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RAEGRIEASE, MY B EAR S KRS EREHibR
BRT AAMRN R IREMKANGESRE TR, SITEEETAA
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
ZRENAEPEFRARE B MERARFTR ARTRWEFNEESR
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
AEMEMEXBR. EFMLH. W5/ HL, FERHLIGEREHR
RER, BEAENARSHTEFRENSIA. BEFEX.



