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Mol A% 2 . F0286569

BEEHBE: 20010856 ® {Ti%o P

ka2 REE 2 FHIERREGT ) TS1812 S 4U3R 9945 7T, %
Mk FHe 4% F3013528 0.005 & 0.01%, FX3z 195 F. EfEHIE T2 TS1903 &
a‘%ﬁ“%”\i@%%z 20013058 #4935 99.37 5T, B 0.075  0.08%, F3r 0 F. EfEHAT
=K A P2 TS1906 & £93% 98.895 7T, &k 0.26 5 0.26%, FY{3r
AL ST A S5 F3023194 0F. 5EHIE MBI E 1 TFI812 443K 97.85 T, K

0.045 = 0.05%, RY3z 4891 F. EHEEALRT~Z TF1903
& 2J#% 97.87 7T, Kk 0.125 5 0.13%, R%3X 19 F. EHfR

BRANA HA5F5 2 TF1906 & £93R 97.54 7T, Bk 0.245 & 0.25%,

% 3 0 F. 10 FHIEMIIEE N T1812 A L53R 94.805

021-20370946 5T, 7 0.06 7Tk 0.06%, F{3Z 24676 F., EEHIL TS

shangfang@xzfutures. com T1903 & #93% 94.79 7T, % 0.025 = 0.03%, F{ 2z 191 .
{EEAELFSZ T1906 & £94% 94.29 5T, Bk 0.495 =% 0.52%,
Az 0 F.

® ETRELRIEEIN

MFHEfRGRERE/NMES T ERERS, TREMKERE
EERRY, BE/NEWK. B5HE, 2 FHRER
T4T 1.41bp = 3.1143%, 5 FEIZEE T4T 0.720p =
3.437%, 10 fFEAUTZE F1T Obp = 3.6156%, IRS/NET
1T, ERRERTEEAFTIZRE, FEE 02T,

FEFIRREGKRRETITEN, BT, €&
AR R TSR EERZ. BRIFL, KIPREE
HIZ B8R, BRREEZ TE TR, MHES%.
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1. WiHTIRMNAR SR

MENEARE, 5 TS1812 EAZLEMHN 99.44 5T, B 195 F, HE
3053 F, RAI—XFHHES 10 F; TFI812 5AFEHEMA 97.83 T, MK
4891 F, FE 17795 F, KA —XRHHREE 447 F; £ TI812 EALEH
Y9 94.775 IT, HNZ 24676 F, 4 54681 F, BEI—x 5 HIEE 607 F.

M 1 BRI

__4hsh  TF1812  TF1903  TF1906

FFEEH 97.855 97.840 0.000
A5 97.850 97.870 97.540
& EN 97.860 97.870 0.000
AR 97.740 97.840 0.000
aEE AN 97.830 97.845 97.810
ik R 0.045 0.125 -0.245
R ERIE (%) 0.05 0.13 -0.25
FRAZ B 4,891 19 0
FrrE 17,795 31 0
%= -447 15 0

__@F  TI812  T19038  T1906

FFEELAN 94.780 94.840 0.000
s 94.805 94.790 94.290
e 94.845 94.840 0.000
AR 94.680 94.670 0.000
LE A 94.775 94.770 94.815
ik 2k 0.060 0.025 -0.495
K ERME (%) 0.06 0.03 -0.52
J]AZ 24,676 191 0
= 54,681 321 0
7%= 607 101 0

__ Wt TS18l2  TS1903  TS1906 _

FF#EAN 99.480 0.000 0.000
s 99.450 99.370 98.895
& E 99.480 0.000 0.000
AR 99.430 0.000 0.000
ZEXE ARy 99.440 99.430 99.140
Bk ik -0.005 -0.075 -0.260
R EkE (%O -0.01 -0.08 -0.26
JRAZ B 195 0] 0
HaE 3,053 44 8
% 10 0 0

HEkiR: Wind, JIEHAGIH & &R
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EfESELE, 1Y HEfRKEREE) 0.07bp = 2.9395%, 2Y HE Gk
RAE-1.41bp = 3.1143%, 3Y EfFUx R 5H-5.00bp = 3.2303%, 5Y HA
E RS R ER)-0.72bp E 3.437%, 10Y HAEfRUEEZREE) 0.00bp =

3.6156%,
B 2: XRRE KSR
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—— o B AR 10
HHERR: Wind, SCIEHASIRE LA

10 FHIEF AU m R L E-0.24bp £ 4.1842%, EIFFEfF]2Z3050-0.24bp

Z 56.86bp.
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5.3000 150
5.1000 120
49000 110
47000 100
4 5000 =1
4 3000 BO
41000 70
3.9000 &0
3.7000 50
3.5000 4ad

o e T T T o T e O T T T . T T T o T O T o T O O T O o

Lo ] Lo T e [ I [ I s [ ] [ I [ D s T | [ D s | [ T s T o | [ ] [ I

I R R I I ST S )

2 22299 89 8380048 000399090 98

i R e e oo e e e e I = O I

A R A EBEREAEEEEEREEEEEERAER

—hEEFEREM EE 1 ——EHF v EELY (5

HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

MEH £ 10 FHIE U m R X 5-4.4bp = 3.168%, EFIZEEE) 4.2bp E

44.76bp.
. =
B 4: EREEERNPERZE
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— EEEGEFEHMEE 10F  ——rhERE: 107
HaEsRIE: Wind, SXIERIESRF L AR

13 ARTRLE

ETRARTMHEMETE) 53bp F 6.9072, ETHARMKEMNTEI-41bp
%= 6.9194,

5: ARMILR
70000
6. Sy
6.B0O0
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6. 4000
63000

6. 2000
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HRsRIg: Wind, SXIERIESRF & &R
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1.4 FEFI=R

RITERF X EBFZR 1D 2E)-10.87bp = 2.4183%, 7D Zxf-1.07bp =
2.659%, 14D 25f) 7.46bp = 2.8043%, 1M 45Ef-8.49bp = 2.9268%.

& 6: PR EmBEF R R)
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HAERIR: Wind, SGEFERERIFA R

EERITEEIFEFIZE 1D T5)-10.4bp FE 2.398%, 7D ZEEf-1.5bp =
2.618%, 14D 255)-3.0bp Z 2.673% , 1M 25 5)-2.9bp Z 2.705% , 3M 35571-0.6bp

Z 2.81%,
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HRsRIg: Wind, SXIERIESRF & &R
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1.5 ZME R
EAEEFNER 0.00 TTE 2343 5T, HAHL N %) 0.00 STE 20.21
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— iR EE —ftEESiERREE)

iRk Wind, SXIEERSSHT & #B
NYMEX EHERSAEEMNTEI-1.93 £ 73.03 =T, ICE fitiERk
EAFHEMEE-1.91 £TE 83.09 £7T, ICEWTI [FHEREANEENT
51-1.78 =T & 73.03 =T,
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

e

5 FRAEMRIAKRENELAM 10 fﬁﬂﬂlﬁfﬁ BRENEAEENNZEL
BHIN Z 2% 5)-0.075 JtE-0.015 JT,
SEHRY =5 0.025 71:5 0.005 7¢o

2.1

-0.005 Jt % 3.055 jT; 5 FHAE fREA S

10 SFHAE AR

&1 BERMATERNERER

o | manor rens) [ronnns oo | romm o
74 EE T% WE | 4% TF| T2WE | 2% T | T2R%
BE | 3.05% 3.075 2.995 | -0.015 | 0.035 0.005 ~0. 045
HiE 3.06 2.98 3 0.06 ~0. 04 ~0. 02 -0. 02
Ba | -0.005 | 0.095 -0.005 | -0.075 | 0.075 0.025 ~0. 025

HEsRIE: Wind, SCOERERAR L A
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2.2 £ CTD

&’ 2: TS1812 FEBRTI &S
_

1 | 180002.1B | 3.1700 2.2959 | 1.0111 | 2.1944 | 1.9475 | 0.2925

2 | 180015.1B | 3.1508 1.7562 | 1.002 | 1.7256 | 1.3636 | 0.3339 10
3 | 170016.1B | 3.1462 1.7973 | 1.0069 | 1.7638 | 1.3089 | 0.4036 25. 6
4 | 170023. 1B - 2.0466 | 1.0105 - - — -
5 | 150019. 1B - 1.9151 | 1.0023 - - — -

kiR Wind, JOEHAGIRRR B

#& 31 TF1812 jEERAI 32 &S

1 160014. 1B 3.5153 4.6849 | 0.9978 | 4.4022 | 3.1355 | —0.0263

2 160006. 1B 3. 4500 4.4356 | 0.9901 4.17 1.1976 | 0.2963 0.1
3 180016. IB 3.4100 4.7562 | 1.0126 | 4.4458 [ 0.9058 0.452 21.1
4 180009. 1B 3. 3800 4.526 1.0067 [ 4.2263 | -0.1856 | 0.6345 18.7
5 180001. IB — 4.2767 | 1.0307 - - - —

ﬁ?&*?ﬁ : Wind , /\—LI—.EHH Eﬁk_'-lz

k4 T1812 FHRERTI RIS
23 A 5 /0 N R A

1 170025. T 3. 7489 9.0685 | 1.0637 7.63 5.2523 | -0.2718 21.3
2 170010. 1B 3.7200 8.5699 | 1.0384 | 7.3517 | 2.8983 | 0.1283 0. 37
3 180019. IB 3.6150 9. 8575 1. 045 8.3614 | 1.7139 0.34 14

4 180011. IB 3.6200 9.6082 | 1.0562 | 8.0677 | 1.2541 | 0.4594 41.6
5 170018. 1B 3. 6600 8.8192 | 1.0447 | 7.5868 | 1.1183 | 0.4614 7.9

ﬁ?&*iﬁ Wind, /\'LIEHH Ej}ﬁiﬁ[ﬂ
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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 -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. 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
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
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.



