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5E, % 0.065 5% 0.07%, Az 3639 F. EEHET
TF1903 & £)3% 98.08 5T, 7 0.195 5 0.20%, XX 2 F-

BRAN [ & 57 £ 2 TF1906 4 23R 97.54 7T, % 0.53 5% 0.54%,
% AR 0 F.10 IR I ) T1812 &£93% 95.47 5T,
02120370946 % 0.155 5T 5§ 0.16%, i} 3% 35714 F . E f5HA 5 T2 T1903
shangfang@xzfutures. com A 2938 95.41 7T, ¥ 0.15 55 0.16%, FZZ 228 F. EHfE
HALSPEZ T1906 & 23R 94.29 5T, B 1.065 % 1.12%,
AX3Z 0 Fo

® ETRELRIEEIN

FEHEf R RS/ NERARESES, FEKEBHAT
¥R, BEEK. KZEHRAEURZERHUEER—
BT, He 10 FHI 17T 3.00bp & 3.5409%, IRS {1
18 ™47, FERRHRITHT 1500 2T 7 RiFEEME, 4
R 1500 1270, BEFEFKHKA—, ReEFR, %
FEKEETENEZSEFRNEm, BRESES,
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1. WiHTIRMNAR SR

MENEHRE, 71 TSI812 ANEHMM 9950 7T, M 73 F, HE
3020 F, BH—XHAAE 18 F; TFIBL2 ANLEHMM 98.15 T, WX
3639 F, $5 18362 F, A~ X HAME 20 F; 7 TI812 ANLH
1999545 5, M 35714 F, H 63438 F, BAI—2HARE 262 F.

M 1 BRI

__ @At TFi8l2  TF1903  TF1906

FEEA 98.085 98.145 0.000
e 98.155 98.080 97.540
BEN 98.175 98.145 0.000
AR 98.030 98.080 0.000
LEE A 98.150 98.110 98.130
Tk 2k 0.065 0.195 -0.530
BREETE (%) 0.07 0.20 -0.54
FRAZ B 3,639 2 0
o 18,362 36 0
B 29 1 0

__ A% Ti812  T1903  T1906

FEEA 95.280 95.240 0.000
e 95.470 95.410 94.290
BE 95.500 95.455 0.000
AR 95.230 95.240 0.000
gEEAN 95.450 95.415 95.490
Tk 2k 0.155 0.150 -1.065
BRERTE (%) 0.16 0.16 -1.12
%% == 35,714 228 0
Fa&E 63,438 938 0
B 262 164 0

__fhAf  TSI8l2  TS1903  TS1906

FEEAN 99.470 99.505 0.000
g 99.505 99.505 98.895
BE 99.510 99.505 0.000
AR 99.470 99.505 0.000
AN 99.500 99.505 99.200
Tk Bk 0.025 0.035 -0.285
KRR (%) 0.03 0.04 -0.29
%% = 73 1 0
o 3,020 44 8
B -18 0 0

HEkiR: Wind, JIEHAGIH &R &R
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HER &

EfISELE, 1Y MERKEREE-3.170p = 2.8562%, 2Y HE Gk
RAE)-2.57bp E 2.9859%, 3Y EfEKEEEEF-1.17bp = 3.196%, 5Y HA
E i R & E-0.980p = 3.3664%, 10Y HAE i R & )-3.00bp =

3.5409%,
A 2: XEHRERKREE
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ﬁﬁ*iﬁ Wind, /\—liEH\H Eﬁ&nﬁ

10 FHIEF B EREE)-1.99p E 4.1097%, EFEFRFIZEZS 1.01bp

Z 56.88bp.
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 5 IES

B—X5HEE 10 FHERKEEEE)-7.00p E 3.10%, HEFZLE)
4.00bp ZE 44.09bp.

B 4: EfRlkamEmpERZE

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
£ HARBHRITNEE 190p F 6.9357, £ ARFUAMNES 27bp

ZF 6.9401,
.
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HEkiR: Wind, JIEHASIH & &R
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HER &

1.4 FEFI=R

RITE B EEFR 1D ZE)-5.78bp & 2.4071%, 7D FF)-2.290p &
2.6154%, 14D 25 0.55bp Z 2.8848%, 1M 45%f)-52.32bp = 3.1408%.

& 6: FrREmBEF R R)
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FaERiR: Wind, SOEHASIE & ED
EBRITERFEFER 1D E5)-5.80p E 2.393%, 7D Xx)-0.4bp =

2.631%, 14D ZFxf 0.0bp & 2.653%, 1M &) 0.3bp £ 2.675%, 3M ZExrj
2.1bp F 2.924%,

7t EBRETE E kiR fEFIZR (shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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oy O S H R A w]

15 Bl E 7
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RskoR: Wind, SIEHASIH & ED
NYMEX FUHEER & AEHEMN L) 0.39 £TE 66.82 £, ICE #HiHIERR
EAERNTE 002 £TE 76.17 E£5T, ICEWTI [HREREASHEN T
5] 0.39 £JTE 66.82 37T,

B 9: FHNE
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1

4
5

ES

5 FHIEHRMRENSGAMN 10 FHEGHMKRENSAEENNEZELD
REEHAM =2 5-0.165 TTE 0.04 7T, 10

-0.075 JLE 2.70 7T;
FHIE AL

5 FHIE S

KB 22 50-0.02 FTTE 0.035 JT.

&1 BERMATERNERER

e | e[ o | o

&8 | %5 | TE | BE |45T%| TERE |45T3| THES
e 1 2. 695 2. B4 0, 04 0,02 0.035 =0.075
1] 2 2. 778 2. B8 275 0, 205 -0.185 0. 055 -0, 095
Brf) | -0.075 0,070 =0,070 | -0.163 0,163 =0, 020 0. 020

HHERIE: Wind, >IE

HATRAR & EB
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2.2

£ CTD

&’ 2: TS1812 FEBRTI &S

1 | 180002.18 | 3.1072 | 2.2575 | 10111 | 2.1561 | 1. 1587 | 0.3556

2 | 180022.18 | 3.1200 | 1.9863 | 0.9999 | 1.9571 | 1.1302 | 0.2821 7.3

J | 180015.1B | 3.1100 | L.7178 | 1.002 | 1.6873 | 0.8718 | 0.340 9.6

4 [ 170016. 1B | 3.0400 | 1.7589 | 1.0069 | 1.7255 | 0.0706 | 0.5106 33

5 | 170023, IB - 2.0082 | 10105 | - - - -
kiR Wind, JIEHAGIRA B

#& 31 TF1812 jEERAI 32 &S

4 T1812 FEERAI RIS

1 | 160014. 1B | 3.4400 | 4.6466 | 0.9978 | 4.3644 | 3.0798 | -0.0148

2 | 180023.1B | 3.3650 | 4.9863 | 1.0128 | 4.6771 | 1.6093 | 0.254 31

3 | 180016. 1B | 3.3800 | 4.7178 | 1.0126 | 4.4076 | 1.5722 | 0.2589 15

4 | 180009.1B | 3.3400 | 4.4877 | 1.0067 | 4.1883 | -0.0289 | 0.482 47.8

5 | 180001 1B | 3.2700 | 4.2384 | 1.0307 | 3.8893 | -2.2405 | 0.9286 15.2
HERR: Wind, JOEHASIH & AR

1 | 180019. 1B | 3.5650 9.8192 | 1.045 | 8.3268 | 3.1935 | 0.0457 33.6
2 | 180011.1B | 3.5600 9.5699 | 1.0562 | 8.0339 | 2.1521 | 0.2298 10.15
3 | 170025. 1B | 3.5825 9.0301 | 1.0637 | 7.6029 | 1.9089 | 0.2862 10
4 | 160017. 1B | 3.6469 7.7836 | 0.9823 | 6.9915 | 1.8841 | 0.1412 1.6
5 | 180004.1B | 3.5700 9.2795 | 1.0676 | 7.8453 | 1.8602 | 0.2865 9

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 AT 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
RAEERINAE PHFHRNRAZBR. MERAKFTE. RQAFEUEH
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
NELMEFRE B EFFEAT. W5IH. FIk, FEPLLEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



