IS & = m AR5

C MMIEEATR R R &

SRRTERMR - BfR
HEERF, HRERERY

SOUEHRER FER 0

ERIFAFEIRA

XUSER

MV EIESRE - F0286569
REZARE - 20010856
(35

MV EEIEIRS : F3013528

SR EERS - 20013058

MBS - F3023194

BRERA

N

CIp=)
021-20370946

shangfang@xzfutures.com

2018 F£8 5 13 H EHi—

AERE

® FTIEME

AR S FHIEfRAASE S TF1809 & #J#k 97.985 I,
2k 0.12 7T8% 0.12%, AR 3% 7544 F . E{EHAt = TF1812
&34 98.03 7T, £ 0.11 5% 0.11%, B2 3791 F. EfE
HAt5PRZ TF1903 42493 97.62 7T, B 0.58 5% 0.59%),
AR3Z 0 F. 10 FHIEGRHEASRE 5 T1809 & 49#% 95.385
7T, Bk 0.05 JEk 0.05%, BY3Z 35640 F. EfRHAGEZE
T1812 42938 95.27 7T, % 0.035 L5 0.04%, A 3z 13021
F. EfRHEALEFEZ T1903 £49#k 95.25 Jr, # 0.145 =
0.15%, F{3Z 5 F.

® ETRERRIEEN

FRATEGREE/NNESAEAEEY%, FREE
F+, BRIEUCAE, 10 FEAMRULEK, 5 FHARUER. BlHET
M, 5 FHAW R 1T 2.07bp = 3.2876%, 10 FHAULES
K {7 0.49bp = 3.5525%, IRS & AME T, FERY
EHEKE, BRERRSES, RITEELAATIHERE,
2O 0127, BREFEKKBEA—, BRELEEFTEM.
BIEL, KEIREERECERNSZ, BHREELZ TS
THUFFER, (UtsE.
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1. WiHTIRMNAR SR

MENELHRE, ) TFLB00 &L 97.975 5T, X 7544 F,
€ 11530 F, BRAT—XHHME 904 F; £/ T1809 5ALHE M A 95.33
JT, BY3Z 35640 F, #FE 35423 F, KAl —4HHHRME 2743 F

1 ERAERATE

&R TFIB09  TFIBl2  TF1903

FEEEM 98.130 98.165 0.000
WA 97.985 98.030 97.620
BEm 98.180 98.220 0.000
BN 97.900 97.965 0.000
LEE A 97.975 98.055 98.070
Tk Bk -0.120 -0.110 -0.580
TEEE 0 -0.12 -0.11 -0.59
AL 7,544 3,791 0
ERE 11,530 10,933 0
B -904 1,234 0

_ mm  [TI800 812 1908 1]

FEELAN 95.400 95.355 95.355
WA 95.385 95.270 95.250
B 95.485 95.425 95.420
BAEM 95.165 95.145 95.225
LEE A 95.330 95.260 95.315
Tk 0.050 -0.035 -0.145
TREETE (%) 0.05 -0.04 -0.15
HE B 35,640 13,021 5
ES e 35,423 29,957 19
% 2,743 2,896 1

BIRSKIR: Wind, SGEMRSHRE

EfEIEsAmE, 1Y BPEFEWEZEEE) 0.250p F 2.7252%, 3Y EfEizER
&) 0.61bp = 3.119%, 5Y HAE U KL Ef 2.07bp ZE 3.2876%, 10Y Hj
E &gz &2 E) 0.49bp F 3.5525%,
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B 2: XRHREfRKER

40000
3.8000
3.6000
3.4000
3.2000
3.0000
28000
2.6000
m M M o MmoMm Mmoo M M Mmoo M M M M Mmoo M Mmoo M M M
[— I — I — I — T I D — D — D — I — I — I — I — I — I — I — B —
T EEEEEEEEEEEEEE R
2 22 82835 88 H 00 9 99 9 9 S 3
‘EEREEREEEREEREEREEREEREEREREE
R ER 8 RE R RS E S8 RERRES8B=R8 R
e 15 HA B B B2 e 35 HA B el B
e 55 HA B B 52 e 105 ] i MR B

HEsRIE: Wind, SERIERRR L AR

10 FHEFFHEmERAER)-1.00bp = 4.1153%, EIFFEGHAZE2EE)-1.49bp

% 56.28bp.
3: 10 FHIEFHEEUkan R E T E i FI=

5.3000 130
5.1000 120
4.5000 110
47000 100
4.5000 80
4.53000 80
4.1000 70
3.5000 &0
37000 S0
3.5000 a0

m M M M M oMm Mmoo Mmoo oMmoMm o MmomoMm o mom Mmoo m

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

I T = S s = S B B ST Y S

223938 3Igeidiggeges a9

S SSSSSSS5E5 999994949

RRERRERRRRERRRRERRERRREAER

——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHERKDEER)-6.00p E 2.87%, HEFEXE) 6.4%p =

68.25bp.
B4 ERAERI R E

3.3000 180
3.1000 160
2.9000 140
27000 120
2.5000 100
2.3000 B0
2.1000 &0
1.9000 40
L7000 20
1.5000 1]

9333333333333 853338 88

ERREREERRERERRAREAERERARERRERRSA

— MRS 10F  ——dEHlE: 107

HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ETRARTHIEMNEE) 78bp E 6.8395, E£THARTUIENZE 291bp =
6.8355,
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5: ARMILE

1.0000

6.2000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000

—&nRAREmREfT  —ZRRARMARN  — ErRARETRES
HERIR: Wind, SIFERERHT A&

1.4 FHFIR

RITEFUR A EMWAIR 1D 25 19.71bp = 1.8629%, 7D Fxf 1.41bp =
2.2713%, 14D %A 2.75bp Z 2.351%, 1M 25 4.09bp = 2.6506%.

6: A EBEFRR)
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8.0000

7.0000

6.0000

5.0000

40000

3.0000

2.0000

1.0000

0.0000
[} M m [} " M M [} " [ M [} " m M " [ M [}
o o o o o o o o o o o o0 o0 oo oo o
Arﬁrﬁ&ﬁ-ﬁicéulug"#ir\'lérﬁrﬁ&ﬁ'ﬁ*
o g o 9 9o o 9o g O -4 -4 o g0 g g 99
S S = = T = I
= R E E R BREREBEEHEEEBEEERAE
ROO1 ROO7 RO14 RO21 R1M R2ZM R3M

HEsRIE: Wind, SERIERRR L AR

EBRITERLIFEFIR 1D 2ER) 20.4bp = 1.826%, 7D ZEE)-2.4bp =
2.426%,14D %5 ) 0.80p = 2.466% , 1M 3E5f-2.7bp F 2.616%,3M ZEEf-1.5bp

ZF 2.801%,
70 _EAERATE E R EFIZR (shibor)

5.5000

4 BO00

4 3000

3.B000

3.5000

2.8000

2.3000

1.8000
m m m M m M M M M M M M M M M M M m M
o o o o o o o o o o o o o o o o o o O
4 A M F A B R g g H NS A® o F R B R
2 2222 22223 74995 9090 o000 0
e e e I I = - I
R RRRRREEAREIRRERRER A

. SHIBORO, N s SHIBOR 1 W s SHIBOR 2V s SHIBOR 1) e SHIBOR 3 1

¥R Wind, JOEHASIH & &R
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X >
. @*tﬁﬂﬁ'ﬁ'maﬁ

1.5 BIE T
HASETEINES 0.00 TE 2118 5T, KAL) 056 = 18.77

TCo

8: R

S8 & @ & & @& & & &
F F & W W W N W W
. & S U M P P

— A EE  —aEE R e R
i&?&%;}? Wind, /\'L[EHH Eﬁkxﬁ

NYMEX JFiHEER & L4 H /13 50-0.60 ST E 66.21 55T, ICE fimidEk
BAZEHEMER) 0.74 27TE 72.81 £jT, ICEWTI FRERENEHEN
) 0.73 £ITE 66.21 EJT.
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B 9: Rl
140.0000
120.0000 v"h

1000000 MW wﬁﬁ\\

80.0000
50.0000 jJ
40,0000
20,0000
0.0000
Y S o S T S ST N s S T A v
¥y A A A A
*y i) A x‘b

N 4] X %l i b v ] :
S AR AT A S L SO A

—NYMEXEEl] ——ICERSl —— ICEWTIE:H

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. HirZRERM CTD 35

2.1 =

5 FHIEMRIIR T HEAM 10 FHERPEE HENEENNELTE)
-0.125 JTE 2.645 jT; 5 FHEAEREASREERAN =3 5-0.045 J;t£-0.08 7T, 10
FHIE RSB =T R 0.04 7T= 0.07 TTo
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*® 1 BaMABERNERER

EARC e e T R
&Y EES e WE | 3F1F| TERE | 3F 1 F | TERE
b 2. 645 2.795 2.755 -0.08 -0.015 0.07 -0. 055
HIE 2.71 2.835 2.805 -0.035 -0. 06 0.03 -0.09
B | -0.125 | -0.040 -0.050 | -0.045 0.045 0. 040 0.035

FEsR: Wind, SOEHATTR LB

#= 2: TF1809 JERRTI 2 &S5

1 | 160014.1B | 3.4028 4.8521 | 0.9977 | 45701 | 05837 | 0.2538 42
2 | 180016.1B | 3.2800 49233 | 1.0132 | 4.6139 | -4.3303 | 0.8169 18.4
3 | 130018.1B | 3.2700 5.0356 | 1.049 | 45305 | -4.6465 | 0.9488 36
4 | 180009.1B | 3.2299 46932 | 1.0071 | 4.3946 | -6.7186 | 1.0617 9
5 | 17002118 | 3.1900 41945 | 1.0276 | 3.8523 | -8.8843 | 1.39%1 156

#IERIR: Wind,

AV Y g

3’ 3: T1809 FEBRAIZZHIZF

1 | 170018.1B 3.6100 89863 | 1.0458 | 7.7568 | 2.1506 | 0.1509 13

2 | 180011.1B 3.5600 9.7753 | 1.0575 | 82394 | 1.3086 | 0.2485 16.7

3 | 170010.1B 3.6105 8737 | 10394 | 7525 | 1.2695 | 0.237 23

4 | 160023.1B 3.6200 82384 | 0.9784 | 7.3532 | 0.5224 | 0.2335 0.5

5 | 180004.1B 3.5505 9.4849 | 1.0693 | 8.0521 | -0.4292 | 0.4549 1.8
HIERIE: Wind, MIFRRERATAED
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
il HEMBERT, BABTIMEAAREEAEREFHEMAR]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



