IS & = m AR5

C MMIEEAIR R R &

SRTERRR - Bfi
HEERE, X EERERZ

SLIERRSE. R RS

& aR AT 5T A
) ST

Mk A& G 5

BORH S

Sk

s A 2%

B E S

Y

Mk T A& G 5

KAA
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021-20370946

F0286569
20010856

F3013528
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F3023194

shangfang@xzfutures. com

2018F7H18H EH=

AERE

® FTIEE

HEE 5 SFHIE AR £ 71 TF1809 42935 98.495 5T, %
0.03 5% 0.03%, FRZL 4422 F. E{EHIE T2 TF1812
&937 98.54 5T, 7 0.015 5 0.02%, X 173 F. EfA
BRERFEZ TF1903 549#k 97.62 T, Bk 0.94 = 0.95%),
R3Z 0 Fo 10 FHEFAILE S T1809 SL94R 96.075
5T, # 0.015 £ 0.02%, A3 30135 F. EIEHALEE
Z T1812 493k 96.15 5T, 7 0.025 Tk 0.03%, FZ
191 F, EfFHILIRS T1903 S99 96.23 7T, B 0.00
5% 0.00%, m3z 0 F.

® STHRERSRIEEIN

MEREFRRRFEXERRERS, TEKBEE, E
BHEWK. WEFHmE, 5 FHAYKREE F{T 35p &
3.3056%, 10 FHAYZEE 17 0.00bp F 3.4808%, IRS
TEIRK, MEHREXEFRBIFEEE 3 EFIFHR
TTHERBURENMESE, HIGKEERS, TEXLER
ERF T EWAGTKENE, BAXEERRS, R
fTEEST 7 RHA 700 {Z7T, 14 RH 300 {2t [, 1500
CEEINSEFRIE, FIRFETRIE, RN 900
27T, REFERHKBA—, REREFRRLMRESEE
. BELE, KIIRRERCERMS, BHREED
M KEHRKS, (ESE
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1. WiHTIRMNAR SR

MENELANRE, £5 TFI809 SALEHEM A 98.495 T, pL3L 4422 F, #F
© 19782 F, REI—RXZHBE 147 F; £ T1809 SAEHEM N 96.07
7T, 32 30135 F, #F¢ 65208 F, REI—HEHHIEE 346 F-

1: ERHAKRITIS
__@hF  TF1809  TF1812  TF1903 _

FEAEAN 98.525 98.545 0.000
B 98.495 98.540 97.620
BEh 98.560 98.620 0.000
AR 98.440 98.530 0.000
iR 98.495 98.560 98.590
Tk 0.030 0.015 -0.940
B ERIE (%) 0.03 0.02 -0.95
B B 4,422 173 0
St =8 19,782 1,120 0
% -147 139 0
__ Rfb  T1809  Ti8l2  T1903
TR 96.045 96.105 0.000
W EE 96.075 96.150 96.230
BEh 96.185 96.235 0.000
SR 96.005 96.100 0.000
LEEAN 96.070 96.125 96.240
Tk 0.015 0.025 0.000
BEERE (%) 0.02 0.03 0.00
A & 30,135 191 0
ESREA 65,208 1,250 9
B2 346 97 0

BRI Wind, SAEHIHT&

Efi¥lsnm, 1Y HEGRWEZEEE) 0.00bp £ 3.0259%, 3Y EfFiam R
T rf) 1.14bp & 3.2334%, 5Y BAE R ZE ) 3.50p & 3.3056%, 10Y Hi
E & 25K 255 0.00bp Z 3.4808%.
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B 2: XRHREfRKER
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3.8000
3.6000
3.4000
3.2000
3.0000
2.8000
2.6000
o o o on o o o on on o o on on o o o on on o
© 232 33 33 85 33333 33 93 o3
- o o < LN (=] ~ (=] [=2] o -l o~ - N o < n (Y] ~
o o o o o o o o o - i - o o o o o o o
ERRRREARRRRRERRREALE & @k b b & &
) ) ) - - ) ) D) - - ) D) - - - ) - - -
o O o o O O o o o O o o o o O o o o o
o~ N N o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ N N o~ o~ o~ o~
1ER 3 [ f Wi == e 3 H [ R W 2T 2R
e 5 A S 2R R — 104 [ U EE R

HHEsRIE: Wind, SIERIERRR L AR

10 FHIEF AU m R4 E-0.29p £ 4.0946%, EIFE fF]2=3850-0.29bp

% 61.38bp.
3: 10 FHEF RV EENEFEEMN =
5.3000 130
5.1000 120
4 00 110
4 7000 100
4 5000 ol
4 5000 BO
4 1000 70
3.9000 &0
3. 7000 50
3.5000 a0
m oMM oM o MmoMmoMmoMmooM Mmoo MMM oM MMM
(] [ T s | [ ] (=] [ T e ] (=] [ T e ] (=] (=] [ e T o TR o [ T o ] [ T ]
R T O O B B B I T S
e e e T B B
ST e T S T R O O
SRR EEEEEEEEEEEEEEE:

— R R E L0 —ER0vE Y ()
BERSRR: Wind, SOFSBSEIA R
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1.2 5 IES

XE 10 FHEFK @KL, 1.00p = 2.86%, FI5£FZ3EE)-1.00bp =

62.08bp.
B4 KRR E
3.3000 180
3.1000 160
2.9000 140
2. 7000 120
2.5000 100
2.3000 80
2.1000 &0
19000 40
17000 20
1.5000 (1]
Lo N 1 T N o TN O -1 N o T N -+ OO s T 1 T - O T T 1 N . O B 1 I |
[— I — I — 2 D — D — D — I — D — I — D — I — I — . —
eréd-mabﬁuéuhﬁ'-'lrbﬁrbnﬁd-u‘\&ﬁ
Ses s 23 SSTddde s s3SS
EEREEEEEEEEEEEEREERE R
RERSRRRRERERRSR SR &S

— EEEEMESFE 10— 3R 107

HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ETRARTHEMNEE) 63bp = 6.6821, ETHARTREMNESRN-48bp
% 6.679,
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B 5 ARMILE

7.0000
6.9000
6.8000
6. 7000
6.6000
6.5000

£.4000

y B D D D D DD DD DD DO DD DD
SIS S S N R O N
e @ & o & & A o Y g o @ & Qv

ATV

& 4 & § & &
O U R SR P TR i s
A I I S S S S S S S S S S S

i

—EnRARMRETT —EZRRAETREN  — ExRARETELD
ﬁﬁ%;}? : Wind , /\'L[EHH Eﬁkxﬁ

1.4 FEF|ZR

RITEIFRHREEFIZER 1D £E) 3.03bp F 2.6143%, 7D ZEEf 3.66bp F
2.8743%, 14D 3 E)-6.53bp £ 3.0321%, 1M ZEEf 7.95bp F 3.677%-.

B 6: PR EBEFRR)
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B.0DO0
7.0000
6.0000
5.0000
40000
5.0000
2.0000
1.0000
0.0000

M M M M oMoMmoMmo oMo MmoMmoMm Mmoo M m Mmom

o o o o o o o O O O O O O O O O O O O

Arﬁrﬁ&ﬁ-ﬁicéulug"r'irﬁétﬁrﬁ&ﬁ'ﬁ*

o 2o oo oo oo 90 oo9 o900

b S O T

A RERAEREEREREEAEEREERERAREH

ROO1 ROO7 RO14 RD21

R1M R2M R3M

HHEsRIE: Wind, SIERIERRR L AR

EEBRTERIFERE 1D &5 3.4bp F 2591%, 7D FTE) 0.4bp =
2.703%, 14D 2&-1.1bp Z 3.007%, 1M 255} 0.51bp Z 3.2151%, 3M E)
-0.7bp Z 3.601%.

B 7: LEReTE E RfEFZ(shibor)

5.3000

4 BDDD

4. 3000

3.8000D

3.3000

2.BDDD

2.5000

1.800D
M M M M M M oM M M oM oMo oM Mmoo oMmoMm o Mmom MM
o oo o o o o o o o o0 o o 0o oo oo
ﬂmrﬁd-h-ﬁ‘*céuﬁg'lr'itﬁérﬁrﬁd-ﬁ'ﬁ“k
o @ g 9 o o g g O 4 4 9o o9 o Q o9
LA e T e - = =
H R E A R R AEEBEBR R EBERHERBRARBE
o 5 HIBOR O s S HIB O, 1 W s SHIBOR 2V s SHIBOR 1] s S HIBOR 3

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

EAEEFNEF 0.00 TTE 1994 7T, HAHL N %) 0.00 STE 17.14
jTl:o

8: R

U Y Y Y A A L A U A
L B
S8
L

& & &8
m@q; & "F{S s “FQ ’L'i:? ol
— EfiERzE —lEESERRFE)
HERIR: Wind, SIFERERHT A&
NYMEX FHEREAEE ML) 0.09 £TE 67.16 7T, ICE fHiHEER

EAEEMNMTE) 032 £ E 7216 =T, ICEWTI FHEREALEENT
5 0.18 =T & 64.89 =T,

9: FMMNRE
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140.0000

120.0000

100.0000

£0.0000 Jrﬂ'

i

£0.0000 Wﬁiﬁ*
40,0000
200000
0.0000

B S S SR, SR SR ST S S ST ST ST S

A N A A N R
. S A
o P

— NYMEXEH —ICERE —— ICEWTIER

HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 ES

S FHEFHIGE NELM 10 FHEGHREKRE NENEENNZEEE) 0.02
TTE 2425 7T; 5 FHEFHIGEHNZEE)-0.005 7TE-0.065 7T, 10 FH
E RSB HN Z %5 0.01 7TE-0.055 JT.
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® 1 BERMABRNEZRRER

i

&4 | %z | T | WE |4FTE| TENE |45 TF| TENS
IE 2.425 2. 435 2.35 -0. 065 -0.03 -0. 055 -0.115
LN 2. 405 2.4 2.33 -0.06 -0. 035 -0. 065 -0. 105
B3| 0. 020 0.035 0.020 -0. 005 0. 005 0.010 -0.010

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZZHIZF

1 | 180016.IB | 3.3150 4.989 | 1.0132 | 4.6794 [ 2.5116 | 0.1362 18.3

2 | 150026.1B | 3.3600 4.2685 | 1.0019 | 3.9786 | 2.4702 | 0.0957 1

3 | 130018.1B | 3.2690 5.1014 | 1.049 | 4.5962 | 1.3989 | 0.4554 30

4 | 180009. 1B | 3.2675 4.7589 | 1.0071 | 4.4601 | 1.0029 | 0.3734 74.9

5 | 180001.1B | 3.1700 4.5096 | 1.0323 | 4.1614 | -1.6553 | 0.9562 17.3
BaEsRIR: Wind, SIERRSTH & &R

1 | 160017.1B | 3.5650 8.0548 | 0.9818 | 7.1624 | 3.2189 | -0.0517 1.5
2 | 080013.1B | 3.4900 10.0767 | 1.1653 | 8.0436 | 3.0155 | 0.269 0.8
3 | 180011. 1B | 3.4800 9.8411 | 1.0575 | 8.3112 | 2.7931 | 0.1383 22.5
4 ] 170010.1B | 3.5200 8.8027 | 1.0394 | 7.5957 | 2.6551 | 0.1411 5.2
5 | 180004.1B | 3.4850 9.5507 | 1.0693 | 7.9742 | 2.5366 | 0.2116 33.2

EIEEE SIS

Wind, SIEHASIAR &L
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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 ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NEMEFRE B EFFLT. W5IH. Tk, TERLLIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



