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SHTITERMR - Bfi

SRR BIOEEEMR, BHEEFES

SHEIT. AR 018 F£ 10 7 24 HER=
£ g % H A W%E%

) ik

Mok F AR5 F0286569

BABNG T 20010856 ® 1TiE [ B

% FEH 2 SFHAE RS F 51 TS1812 Af’]?li 99.485 jT, K
Mk IE AR 50 F3013528 0.045 = 0.05%, F{zz 153 F. EfEHIEY 2 TS1903 &
BT E S 20013058 3% 99.37 5T, % 0.06 5§ 0.06%, EJZﬁ& 0F. EfEHIK
=k A BBZ= TS1906 & £9#z 98.895 JT, Bk 0.245 =k 0.25%, FX
ML TEAE S5 : F3023194 22 0 F., 5 FHIE RIS TF1812 4493 98.085 7T,

7 0.10 = 0.10%, A3z 5678 F. EHfRHEAS T2 TF1903
& 49#% 97.885 Jr, ik 0.055 5 0.06%, %22 F. EHIR

BAN HIES[S 25 TF1006 A %53F 97.54 5T, Bk 0.425 5% 0.43%,
M R3O F .10 SEHAE %R 3 ) T1812 A 4948 95.33 7T,
021-20370946 S 0.21 ST8% 0.22% , FR3 35539 I o [E 5 HAEE T2 T1903
shangfang@xzfutures. com A 2938 95.29 7T, ¥ 0.20 = 0.21%, FZZ 245 F. EHfE
HIESFE 2 T1006 A28 94.29 & B 0.87 5% 0.91%, IR
2z 0 F,

® ETRELRIEEIN

MR E G GERR/NERERARRZES, FTEKRE
¥R, BEWK. RSEIHWmRFLLFT, Hp 10
FHIT 4T 2.01bp = 3.5709%, IRS/NETIT, MEHFE
RATHEAT 1200 27T 7 REEM, #4775 1200 27T, K
ZEHRAESHMR/NETIT, AEEFR, ZERTF
ERABTHRMRESFETITHIZN, PEEARSGE
= BRIEL, KERREMSZBEE, EHRAERE
HAKHSSHEESZ T=TF, MHSE,
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1. TWiHTENEREREIE

MENEARE, £ TS1812 544
3038 F, RAI—XFHHREE 263 F;
5678 F, #F & 18333 F, KAT— X F HIEE 622 F; F /1 T1812 SAFEH
179 95.315 7¢, H3Z 35539 F, G 63176 F, KEI—x 5 HiEE 880 F,

Bt 9948 T, X 153 F, HFE

TF1812 £%4

M 1 BRI

8N 98.09 7T, MR

__mfb  TFIB12  TF1903  TF1906

FrEEAN
BN
B
AR
ZEHEAN

Tk ik
TRERTE (%)
EE/ < =
ERT e

o=

97.910
98.085
98.110
97.900
98.090
0.100
0.10
5,678
18,333
622

97.885
97.885
97.885
97.885
97.885
-0.055
-0.06
2
35
1

0.000
97.540
0.000
0.000
98.070
-0.425
-0.43
0
0
0

_ & [Taet 1008 I TI00610

T AN
LA
g X
AR
LEEN
Tk 2k
R %D
hk"E'—
Fr e
@%é

95.040
95.330
95.345
95.035
95.315
0.210
0.22
35,539
63,176
880

95.075
95.290
95.325
95.040
95.260
0.200
0.21
245
774
159

0.000
94.290
0.000
0.000
95.355
-0.870
-0.91
0
0
0

__mfb  TS1812  TS1903  TS1906 _

T 99.410 0.000 0.000
HEER Iy 99.485 99.370 98.895
2=k 99.490 0.000 0.000
ARAN 99.410 0.000 0.000
AN 99.480 99.470 99.180
ik ik 0.045 -0.060 -0.245
BRERIE (%) 0.05 -0.06 -0.25
A 153 0 0
s 3,038 44 8
% -63 0 0
FHRERIR: Wind, JIEERERRFA D
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HER &

EfESLE, 1Y MERKEREE-1.480p = 2.8879%, 2Y HiEFilkam
RAE-0.43bp = 3.0116%, 3Y EfFUas R 0.83bp = 3.2077%, 5Y HA
E i R & E-0.980p = 3.3762%, 10Y HEfEKam R E)-2.01bp =

3.5709%,
A 2: XEHRERKREE

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N N 0N 0N N MO MO MO O 0O 0N 0N N H MO 0N 0N O MO MO oM
O O O O O OO O O o oo o oo oo o o o o o
R T G G A S G SV (s g
S99 929993 T HTI503 939 90 QS -
N N IS IS IS IS IS IS IS IS IS N 00 60 60 60 60 o0 00 0 o0 o0
R — - R —l — - R — — — i —
O O O O O O O O O O O 0O O OO0 Oo o o o o o
N &N AN AN AN AN AN ANANAN AN AN AN NN AN N NN NN
e H {5 [ 457 B A 2 20 14F e T i [ £57 B AU 26 58 24
et {5 [ 457 B A 2 56:34F rh 52 [ 457 B A 2 25 4F
e {5 [ 57 B A 26 %6 1045

ﬁﬁ*iﬁ Wind, /\—liEH\H Eﬁ&nﬁ

10 FHIE F i a R AL E-1.50p = 4.1296%, EHFEFRFIZZEE) 0.51bp =

55.87bp.
3: 10 FHEFREEEMNE FFEFRZ=
5.3000 130
5.1000 120
4.9000 110
4.7000 100
4.5000 90
4.3000 80
4.1000 70
3.9000 60
3.7000 50
3.5000 40

e T {57 [ 5 21 U UAC B 5 105 e [ J]-10Y-H i 10Y (FH)
ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
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HER &

1.2 =% IES
B—3 5 HEE 10 FHIEFERESEN-2.90p T 3.171%, thEFZTH

0.89bp Z 39.99bp,
B 4: EREEERNPERZE

3.8000 200
180

3.3000 160
140

2.8000 190

2.3000 100
80

1.8000 60
40

1.3000 20

2015-01-02 2016-01-02 2017-01-02 2018-01-02

IR 25 R 105F e HEFI 2 10V

ﬁﬁ%?ﬁ Wind, /\'liEHH Eﬁkzﬁ

13 ARHILE
%55 AR HIEHEE 102bp % 69338, E5EHARBUEN L 2bp

ZF 6.9374,
5 ARMILCR
7.0000
6.9000
6.8000
6.7000
6.6000
6.5000
6.4000
6.3000
6.2000
Mm nH O NN O MO O MO N0 MO O O 0O O 0 O N O N O O o
O O O O O O O O OO O 0O O OO0 oo o o o o o
D GV G = S R A S O S S G G
AR EEEEEEEEEEEEE-EE
N N IS IS IS IS IS IS IS IS IS N 00 )0 60 60 60 60 o0 o0 o0 o0
L I e T e R e T e A e R e O e R e TR e R e T e R e B e TR e T e T e T e T e TR e O e B )
O O O O O O O O O O O 0O O OO0 O o o o o o o
AN AN AN AN AN NN AN AN AN NN AN NN NN NN N NN
— It AR —— FIe R AR AR —— S&oo i AR M

HEkiR: Wind, JIEHASIH & &R
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HER &

1.4 FEFI=R

RITEFUR A EMEFR 1D 2F5)-3.36bp = 2.4649%, 7D ZExf 0.09bp =
2.6383%, 14D 5% 3.53bp = 2.8793%, 1M Z5Ef-14.24bp = 3.664%.

& 6: FrREmBEF R R)

8.0000

7.0000

6.0000

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
M o MnHm MO 0N N 0N 0N N N H MO MO MO N oD 0N oD H MO M ™
o O O O O O O O O O OO O OO0 oo o o o o o
R G G S G - G A G I S O e
AR EEEEEEEEE-E-E
N NS IS IS IS IS IS IS IS IS SN I o0 0 0 0 0 o0 0 00 o0 o0
D e e T . T . = = L = = T = D = s T e T s T e T e, D e IS s A
O O O O O O O O O O O O O OO0 O o o o o o o
AN AN AN NN AN NN AN NN N NN NN NN N NN
ROO1 RO0O7 RO14 RO21 R1M R2M R3M

FaERiR: Wind, SOEHASIE & ED
EERITE B IFEFZE 1D Lrh-24bp E 2.451%, 7D %z 0.3bp E

2.635%, 14D ZFxf) 0.3bp & 2.653%, 1M ZZEf) 0.9bp £ 2.672%, 3M ZExrj
3.2bp ZE 2.903%,

7t EBRETE E kiR fEFIZR (shibor)

5.3000
4.8000
4.3000
3.8000 :
3.3000
2.8000
2.3000
1.8000
[20] Mm N on o Mm on o Mm MO O O o o o Mm MO O o O o o
@I YIPRPIIIPIIPYPRIFIIFIIYII IO
g AN SN O N O DO AN NM S WO N O
O OO0 00 O o0 o0 o d d+d0 00 0 o0 oo o o«
I S R e T T T T T T W~ )
i L I e T e I — i — o — — L L e I
O OO OO0 OO O OO OO0 0O o0 oo oo o O o
N AR AN AN CJNAQAQAAQAQQAQRAQQQQQQ$AQAQ
s SHIBORO /N e SHIBOR 1 W s SHIBOR2W SHIBOR1M e SHIBOR3M

HRsRIg: Wind, SXIERIESRF & &R
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oy O S H R A w]

15 Bl E 7

BAEETH3E) 000 7TE 2354 7T, HEA#LZ ML) 0.00 JTTE 19.90
jTl:o

B 8: AN

33
31
29

25
23

19
17
15
13

P I RE R A e AT I PR (1250

HHESROR: Wind, SOEHAESHT &R
NYMEX FHERENEEMNTEN-2.93 2T E 66.43 =T, ICE ailiEER
EAEEMNER)-3.29 £TE 76.15 T, ICEWTI FIHERSNEHNTE
§f-2.93 £ TTZE 66.43 ETT.

B 9: FHNE

140.0000

120.0000

100.0000

80.0000

60.0000

40.0000

20.0000

0.0000

——NYMEXJRJH  —— ICEAiili  —— ICE WTIE i

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

2.1 5t

ES

5 FHIEFRHIBENEAM 10 FHEFRHBE N EAEEN N ZE%EE-0.09

JTE 2.775 JT;

&1 BERMATERNERER

P e e ey

5 FHAEREAGR RN Z2 5 0.16 Jt=E 0.205 T, 10 FHf
EEHI R E M =T R 0.025 T E 0.055 JT.

a8 ks TE RE |SFTZ| TERE |2E5TE| TERE

mE | 2715 2,625 2715 | 0.208 | -0.188 0,055 -0, 095

BifE | 2965 2,85 2,805 | 0.045 | -0.025 0,03 -0.07

BE | -0.090 | -0.225 | -0.090 | 0.160 | -0.160 0,025 -0, 025
HHERIE: Wind, SOEHRERRIA R
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HE#® &

2.2 £ CTD

&’ 2: TS1812 FEBRTI &S

180022. 1B | 3.1400 | 1.9918 | 0.9999 | 1.9625 | 1.0571 | 0.3037 59.2
180002. 1B | 3. 1160 2.263 | 1.0111 | 2.1616 | 0.9614 | 0.4005 17.1
180015. 1B | 3.1100 | 1.7233 | 1.002 | 1.6928 | 0.5679 | 0.4008 15.7
170016. 1B | 3.1062 | 1.7644 | 1.0069 | 1.731 | 0.5026 | 0.4608 3.2
170023. IB — 2.0137] 1.0105 |  — — — -

Ol = oo o | —

BERIR: Wind, MXIEEIEIR & AR

#& 31 TF1812 jEERAI 32 &S

160025. 1B | 3.4400 [ 5.0712 | 0.9905 | 4.6701 | 3.7984 | -0.1362
160014. 1B | 3.4400 [ 4.6493 | 0.9978 | 4.3671 [ 2.6912 | 0.044 17
160006. IB | 3. 4600 4.4 | 0.9901 | 4.1343 | 2.6468 | 0.0208 0.7
180023. 1B | 3.3750 4.989 | 1.0128 | 4.6797 [ 1.5382 | 0.2695 2.9
180016. 1B | 3.3850 [ 4.7205 | 1.0126 | 4.4103 [ 1.3495 | 0.2982 18.8

D1 | = | wo | Do

HEfoR: Wind, JOEHASIH & AR

&4 T1812 JHEERAI RIS
_
170025. 1B | 3.6200 | 9.0329 | 1.0637 | 7.6032 | 2.8822 | 0.1407
180011 1B | 3.5900 | 9.5726 | 1.0562 | 8.0344 | 2.8308 | 0.13 21.4
180019. 1B | 3.5700 | 9.8219 | 1.045 | 8.3292 | 2.5519 | 0. 1456 48.9
180004. 1B | 3.5900 | 9.2822 | 1.0676 | 7.8467 | 1.9845 | 0.2726 9
160023. 1B | 3.6400 | 8.0356 | 0.979 | 7.1496 | 1.5537 | 0.1936 177

D1 | = | o | o

ﬁ?&*iﬁ Wind, /\'LIEHH E%Ziﬁlg
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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
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



