IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
RECREIE, HfRETTEK

SAEH . AR s

& aR AT 5T A
) ST

Ak T A G 5

BT

Sk

ML A G 5

BT

= b

23K

Mk T A& G 5

KAA

021-20370946

F0286569
20010856

F3013528
Z0013058

F3023194

shangfang@xzfutures. com

2018F 6 5 12H EH—

AERE

® FTIEE

+TRAER 5 FHIERHISRE /1 TF1809 £49#k 97.55 I,
% 0.025 753% 0.03%, 3% 4009 F , [H {55 = TF1812
&2998 97.625 7T, 7 0.005 % 0.01%, 3% 37 F. EfE
HRE5PE = TF1903 & 4938 97.62 5T, 7 0.0 = 0.00%, K
X 05, 10 FHRERHEASIE /1 T1809 & 44 94.705 T,
% 0.03 7Tk 0.03%, Ft 3% 23764 F . [ R A 15 P52 T1812
A998 94.79 5T, 7 0.03 7T 0.03%, 3T 73 F. EE
HRBRPEZ T1903 5293k 94.76 jT, ik 0.0 3¢ 0.00%, AX
%0 F,

® STHRERSRIEEIN

FER B SR RS/ NESTFRERERF, BREES,
FEEZES, BEEMBEKK. BEHm, 5 Sk
K17 1.6 4 bp = 3.4723%, 10 FEHIYZEZ F1T 0.49
A bp ZE 3.6502%, IRS /NG T4T, FARMEHFEZFIR
MiEREN, ABERK, EELATHNSREE, Tt
NRTERFIZ N, RITEEAFTIHRME, FEE
200 127, REZFHARESFIR/NE LT, BEEER
RER. BIEL, KIIREZRCERKSZ, BPKRE
EREZ T TF HEFE, MsE.
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1. WiHTIRMNAR SR

MENEHRE, T 5 TF1809 5ALE M 97.56 7T, B 4009 F,
© 17188 F, RAT—X H A S 296 F; T H T1809 &AL EM K 94.70
7T, BRZZ 23764 F, # 51125 F, KAl —HHAEE 413 Fo

1. EfRHASRITE

@ TF1800  TFIBL2  TF1903

FEAEAN 97.535 97.590 0.000
WA 97.550 97.625 97.620
BEN 97.605 97.650 0.000
AR 97.490 97.590 0.000
iR 97.560 97.625 97.655
ik 2k 0.025 0.005 0.000
B ERIE (%) 0.03 0.01 0.00
A& 4,009 37 0
St =8 17,188 229 0
G 296 32 0
__ Rfb  T1809  Ti8l2  T1903
T 94.680 94.700 0.000
W EE 94.705 94.790 94.760
BEW 94.780 94.865 0.000
SR 94.590 94.690 0.000
LEEAN 94.700 94.800 94.785
Tk 0.030 0.030 0.000
BEERE (%) 0.03 0.03 0.00
B 23,764 73 0
ESREA 51,125 368 0
GE 413 2 0

BRI Wind, SAEHIHT&

Efilsnm, 1Y HEfRmERE) 0.63bp E 3.218%, 3Y EfifimRE
) 1.13bp F 3.3971%, 5Y HiE{RUN KR 1.6bp F 3.4723%, 10Y HiE
&5 Z 50 0.49bp F 3.6502%.
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B 2: XRHREfRKER

40000
3.8000
3.6000
3.4000
3.2000
3.0000
2 8000
2.6000
MmooMmoMmooMmoMmoo Mmoo MM Mo M M M moMm Mmoo m M
o o oo o o o o o o o o o o oo o o o
Aﬁﬁ&ﬁ-ﬁiﬁﬁéérﬁérﬁﬁ&ﬁﬁ
2 2 39 29 92 9 937 7 79 g9 3 29
i Qo [ R T [ R R 2 3 38 3
R ERE RR ERAERREBRAERRERAEAR
—— LFEE R E — R E
— S HE S E — 10 E R E

HEsRIE: Wind, SERIERRR L AR

10 FHIE R Mm KAL) 0.63bp & 4.4516%, EIFTEfFIZ%S) 0.14bp

% 80.14bp.
3: 10 FHEFREEXRFMEFEFHZ=

53000 150
5. 1000 120
4 000 110
4 7000 100
4 5000 =20
4 3000 BO
4 1000 70
39000 B0
3.7000 50
3.5000 L)

m M M M Mm M M Mo om Mm Mmoo Mm Mmoo oMmom oM om M

o] o] = ] [a] ] o] o] ] = ] ] o] o] = ] ] ]

B T e T T T R S g'l S 4 o4 oh = oy

o 2 2 2 9 o o o o - = 4 o o o o O O

iy P P P i i P e, e P P i

S R R SR RRERASI/IA/|RI_/I[ARIEL R

——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R
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1.2 = ES

XE 10 FHEGK@mERES) 3.00p = 2.96%, HEFEEE)-2.51bp E

69.02bp.
B4 RElRamRMhERE

3.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000 &0
2.1000 &0
1.9000 40
17000 20
1.5000 0

mooMmoMmoMmoM M M Mmoo M MM Mmoo Mmomoomoomm

o o o o o o o o o o oo o oo oo O

S T T T = R | 9'| I R T . R T T ST

2 292 9 2 929838 7 37 7 g g2 9299

i Qi - e i R I T -

R ERREEEERRBERREERRERERAEREBR

— EEERFEMEE 10F  ——rhEFE 10y

BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

ETRARTHIEMNEE) 0.61p = 6.4064, £ 7T 5H AR Y& 113 E-0.81bp
£ 6.4016,
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5: ARMILE

7.0000

69000

&.8000

67000

6.6000

6.5000

6.4000

U U
PR B P

—FnRARMRENT —FRRARMAREN — FaRARTREL

BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

WITEIFHR A EWAIR 1D 5 1.76bp = 2.6218%, 7D ZEf 1.080p =
2.888%, 14D %) 15.41bp % 3.4234%, 1M ZFEf 24.66bp = 5.2953%.
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6: FRXEBFER)

8.0000

7.0000

5.0000

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
[43] [43] (i3] (i3] (i3] [43] (i3] [43] [43] [43] [43] [43] [43] [43] (i3] [43] (i3] [43]
] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ]
R T R e O O A - - - I
2 @ @ 9 © 9 9o 9 o =° o 4 9 99 9 9 9
ST 5 5 55555555593 33 993 9
H H R R R ER B R B BB B &8 B B B
RO01 ROO7 RO14 RO21 RIM RZM R3M

HHEsRIE: Wind, SIERIERRR L AR

EBRITEIELiREFRZE 1D T&) 1.0op F 2573%, 7D FE) 0.4bp E
2.776%, 14D 5%}-0.6bp = 3.656%, 1M 25z 2.9bp = 4.083%, 3M 25
0.2bp = 4.353%.

7 EERETIE E LR fEFI 2 (shibor)

5.5000

5.0000

4 5000

4 0000

3.5000

3.0000

2.0000
m ™M m™m ™m M M M M M ™m ™m M M M M M M M
2 o o o o o o o o o o o o o o o o O
amrﬁd-ﬁ-ﬁ%céghg'lérﬁérﬁrﬁd-ﬂ-ﬁ
¢ 2 2 9 2 g 9 g ¢ 9 4 4 0 99 9 2 O
T - I I
HF R R R R BHRRBRHEBRABRRBRRERRRBHERBR

e SHIBOR O, N e SHIBOR 1 W e SHIBOR 2V s SHIBOR 1) s SHIBOR 3 11

HEkiR: Wind, JEHAGIH & &R
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15 Bl E 7

EAEEFMEF 0.00 TTE 19.55 7T, HAHLL M%) 0.00 STE 16.69
jTl:o

8: R

g7 & & ¢ & @ & &7
&F F F o
% L S S S

—EfiEREE —fRTESi R (B R

BUERIR: Wind, MFHRESRFL BB

NYMEX JFiHEER & £94H (132 5) 0.36 ST 66.10 557T, ICE fhiMidEk
BHUEEMER) 0.00 2TE 76.46 £jT, ICEWTI FHERSNEENE
51 0.24 £TTE 64.97 £ 7T,

9: FMINRE

140 0000

120.0000
M"‘W’&

100.0000 E!h,, |V~
!
£0.0000

60.0000
40,0000
20.0000
0.0000
e " o e o > o P 5 e o '» >
o o = i f ¥ & %
*»\\ C"éo '\}” '{"Q {”\ na 'w?"\ '\f"’éo \ij'\ *5’9 '\3’\ Q'd‘d nu v
A » ® + A P = » » » ® » »
—— NYMEXEIHR —— ICERRIl —— ICEWTIER

HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1

4
5

ES

5 FHIE R E L&A 10 FHIEGR SR E NEAEENINELE) 0.04
JTE 2.86 jr; 5 FHIEREIRERMNZELE)-0.045 ;xE-0.065 jT, 10 FHf
E R SR BRI =E5E)-0.11 7t E-0.1 T,

&1 BERMATERNERER

R e T
&Y EE LE: WE | 4F-TF| T2RE | 2% TF | &R
HE 2.86 2.825 2.87 -0. 065 -0.03 -0.1 0.015
B 2.82 2.85 2.86 -0.02 ~0. 095 0.01 -0. 085
B | 0.040 0. 025 0.010 0. 045 0. 065 0. 110 0.100

HHERIR: Wind

, LRI AR

R 2: TF1809 FRERT] 328 %

#& 3: T1809 yEBRAI 32 EI

1 | 130018.1B | 3.5500 5.2 1.049 | 4.6907 | 3.4795 | 0.1513 40

2 | 160014.1B | 3.5600 5.0164 | 0.9977 | 4.5944 | 3.3806 |-0.0912 0.5

3 | 160006.IB | 3.5500 4.7671 | 0.9895 | 4.5008 | 2.8041 | 0.0068 1

4 | 180009. 1B | 3.4650 4.8575 | 1.0071 | 4.5571 | 1.5479 | 0.4435 61.7

5 | 170021.1B | 3.2246 4.3589 | 1.0276 | 4.0163 | -2.6293 | 1.7563 30. 4
kiR Wind, JIEHAGIRA B

1 170018. 1B | 3.7000 9.1507 | 1.0458 | 7.7783 | 3.2213 | 0.1126 3.6
2 170025. 1B | 3.6803 9.4 1.0653 | 7.9662 | 2.9568 | 0.2136 5
3 180011. IB | 3.6425 9.9397 | 1.0575 | 8.3975 | 2.7369 | 0.2456 3.5
4 180004. IB | 3.6500 9.6493 | 1.0693 8. 06 2.5463 | 0.3466 32.8
5 160023. 1B | 3.7099 8.4027 | 0.9784 | 7.5139 | 2.4104 | 0.118 18

HEkiR: Wind, JOEHAGIH &R AR
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
AN, BYSEAMNSEHELS, REU. QA Fit, &
ZREME=TTHNERELW. FATEEEFRIERREFHREEER
R R T B e s B i W B A AR

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERAMBWNHESE . XERAKRATLRHECSRRERBAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
ZBile EEMBAT, KARRIMEMARERAREPREAARTHS
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



