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ARERREES, BE/NMBKK. XSHMESRREK
EiRZE BBk~ —, B 10 5 17 0.01bp = 3.541%),
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1. BTN AR S REE

MENEARE, £/ TS1812 EALEEMNM A 9953 T, BXK 57 F, HE
2990 F, BE—X 5 HEAEC 16 F; TF1812 AL EF 98.205 75, FRAT
3038 F, #12 18903 F, KA —XRXHHIEE 178 F; F 1 T1812 SALEH
#1339 95.565 IT, FRT 26244 F, 54 63805 F, &KEI— 5 HEEG 329 F,

M 1 BRI
__ &F TF1812  TF1003  TF1906

FEEAM 98.190 98.090 0.000
g R 98.200 98.120 97.540
e 98.230 98.125 0.000
AR 98.115 98.090 0.000
L5 A 98.205 98.115 98.185
Tk ik 0.035 -0.005 -0.605
BEERE %) 0.04 -0.01 -0.62
AT = 3,038 8 0
ES R Eey 18,903 44 0
B 178 8 0

_ st [TAet2 1008 N TI006 11

FEEAY 95.480 96.325 0.000
g 95.560 95.500 94.290
5 E 95.620 96.325 0.000
AR 95.435 95.380 0.000
LA 95.565 95.510 95.605
SIS 0.050 0.040 -1.260
KRR (%) 0.05 0.04 -1.32
ARAT R 26,244 460 0
ESRENEA 63,805 1,312 0
T 329 214 0

_imeh  [ST8I20TS1008 1 TS10061

FEEEA 99.515 0.000 0.000
I 99.530 99.505 98.895
e 99.540 0.000 0.000
AR 99.505 0.000 0.000
LA 99.530 99.535 99.230
Tk 2k 0.010 -0.020 -0.325
TRERTE (%) 0.01 -0.02 -0.33
%% =1 57 0 0
ESRE 2,990 44 8
oxE -16 0 0

HEkiR: Wind, JIEHAGIH &R &R
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HER &

EfISTE, 1Y SEfKEREE-1.22bp = 2.844%, 2Y HEFKE@EE
2 5f-0.9bp Z 2.9747%, 3Y EfEULaERE ) 0.06bp ZF 3.1919%, 5Y HIEHR
Wy 3% 2R 3 5f1-0.99bp = 3.3417%, 10Y HAE fEUk R 5 0.01bp F 3.541%.
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HIESRE: Wind, SIEHRESRIA SR

10 FHIEF AU m R EE-0.250p £ 4.0947%, EIFFEfF]Z=3850-0.26bp

% 55.37bp.
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%ITE;E;E : Wind , /\'LIEHH E%&ﬁlg

1.2 EfRias A F =




O LI B A T
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER &

B—XZZHEE 10 FHEFRKEERER-6.00p E 3.08%, HEFZXE)

6.01bp = 46.1bp.
B 4: EREERMDERZE

3.8000 200
180

3.3000 160
140

2.8000 120

2.3000 100
80

1.8000 60
40

1.3000 20

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

FHEEGRI AR 10— 2 107

HHEsRIE: Wind, SIERIERRR L AR
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HER &

RITEI PR A WA R 1D 2 E)-16.37bp E 2.2565, 7D ZEf-6.16bp =
2.6557%, 14D 25 5f-6.07bp Z 3.1299%, 1M 25 x)-13.14bp = 2.844%.

B 6: RFAEBEFIRR)
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HaEsRIE: Wind, SXIERIESRF L AR
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HEkiR: Wind, JIEHAGIH & &R
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HER &

BREEFMER 0.00 TR 23.54 5T, EAHLL N ZEE-0.22 JTE 19.68
jTl:o
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HEsRIE: Wind, SERIERRR L AR
NYMEX FGHEBR & AL RN L) 0.26 £TE 67.59 T, ICE fHiHERR
BNEHEMERN 0.78 £ITE 77.66 T, ICEWTI HERSANEREMNE
5 0.26 =T E 67.59 =T,

9: R
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

2. HiZBRERM CTD 25
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2.1 Rin=

5 FHIEMRIARENEANN 10 FHEGRARE HEANEENNETE
-0.015 JTE 2.64 jT; 5 FHIEGHAREHNZ25) 0.05 5tE 0.09 7T, 10 F
HAE RHA SR #A i =2 ) 0.005 JTE 0.055 JT.

&1 BERMATERNERER

P e e ey

) | 4% | TE | BE |M5TE| TERE UETE| TEES

NE 2,64 2,603 2.8 0,09 =007 0,093 -0, 085

B | 265 2. 665 2, 595 0, 04 -0.02 0,05 -0, 09

B | -0.015 =0, 080 -0.013 0. 050 =0, 030 0, 005 =0, 005

kiR Wind, JIEHAGIRA& B
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2 £ CTD

N

&’ 2: TS1812 FEBRTI &S

160002. 1B | 3.1650 | 2.2219 | 0.9906 | 2.1476 | 2.1147 | 0.0584 2
180022. 1B | 3.0950 1.9808 | 0.9999 [ 1.9516 | 0.9363 | 0.2998 15.29
180002. 1B | 3.0800 | 2.2521 [ 1.0111 | 2.1507 | 0.9126 | 0.3796 9.6
180015. IB | 3.0900 1.7123 | 1.002 [ 1.6818 | 0.7727 | 0.3426 1
170016. 1B | 3. 0200 1.7534 ] 1.0069 [ 1.72 ]-0.0481] 0.5095 24.9

Ol = |oo Do |—

BERIR: Wind, MXIEEIEIR & AR

#& 31 TF1812 jEERAI 32 &S

160014. 1B | 3.4302 | 4.6411 | 0.9978 | 4.359 | 3.1509 | -0.0246 16.3
160020.1B | 3.3700 | 4.8521 | 0.989 | 4.587 | 1.843 | 0.1379 1.2
180016. 1B | 3.3600 | 4.7123 | 1.0126 | 4.4023 | 1.2995 | 0.2891 15.4
180023. 1B | 3.3400 | 4.9808 | 1.0128 | 4.6718 | 1.1512 | 0.3109 4.9
180001. 1B - 4.2329 | 1.0307 | — - - -

ﬁ?&*iﬁ Wind, /\TIEHH Eﬂ:kﬁﬁ

Ol | = | o | o | —

4 T1812 FEERAI RIS

1 | 180011. 1B | 3.5600 | 9.5644 | 1.0562 | 8.0284 | 2.9303 | 0.1075 1.8
180019.1B | 3.5400 | 9.8137 | 1.045 | 8.3232 | 2.5925 | 0.1309 35.6
170025. 1B | 3.5801 | 9.0247 | 1.0637 | 7.5976 | 2.5541 | 0.1807 9

170018. 1B | 3.5898 | 8.7753 | 1.0447 | 7.547 | 2.4359 | 0.1604 7.4
160023. 1B | 3.6150 | 8.0274 | 0.979 | 7.1424 | 1.9831 | 0.1248 0.3

@?Eﬂ%iﬁ : Wind , /\'liEH\H Eﬁk_'-lg
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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.



