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SRPTEMBFR - Efi
SUERR S B 7= 5 R 5 : \
RhESENZEEMER, kR
EHARZES

SHEIT. AR 2018 % 10 7 30 HEM—
o LI AL UN W @E%

X SR

Ml FHe %% F0286569

A BN BS: 70010856 ® {Ti&o P

4% e Bl 2 EHAE fREAEE 3 ) TS1812 A4 %94% 99.615 7T, 3K
Mk F %5 : F3013528 0.085 g 0.09%, AE3Z 179 F. EEHAR T2 TS1903 &
a‘%ﬁ“%”\i@%%z 20013058 #938 99.505 7T, 2k 0.03 5 0.03%, F3Z 0 F. EfEHIK
= kA BBZ TS1906 4 £9#% 98.895 7T, Rk 0.335 =k 0.34%, X
ML TS5 F3023194 2% 0 F., 5 FHIEFREIREE 1 TF1812 & 493 98.375 7t

i 0.17 =k 0.17%, A3z 6391 F. EHHRHEAS T2 TF1903
&2 98.36 7T, 7k 0.245 5% 0.25%, Rz 58 F. EHfR

BRAEA HAEEFE S TF1906 & 493R 97.54 5T, 2k 0.645 5 0.66%,

% 22 0 .10 SEHIE FEEA R T ) T1812 &403% 95.78 7T,

02120370946 W 0.215 5tk 0.22%, B 3% 32775 F . [E 5 HA 55 = T1903

shangfang@xzfutures. com A 2938 95.75 5T, ¥ 0.24 T 0.25%, FRZ 644 F. =
HALSPEZ T1906 & 23R 94.29 5T, B 1.315 =% 1.38%,
AX3Z 0 Fo

® ETRELRIEEIN

MHERMGEZ/NESFREREDF, FEKEY
R, BEWK. REBHRAS R REINEER—H
47, Hrb 10 F£H 1T 2.99bp F 3.511%, IRS/MET
17 EHRREFEQAFATHERE, FE%E 1200 {Z7T,
REFTKKAR—, BELERFFERRENR, PEHAGE
a7, WL TREEEEARTHNESMESHRE
RHVF Z s M AL T AR IR Y A, eI R & KR A A E
o BRIEL, KERBREMNZHES, EHREEXE
HAKRHSHEESZ TF=T, MESE,


mailto:shangfang@xzfutures.com

@ LI 5% i LS
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#® &

1. WiHTIRMNAR SR

MEAELNRE, £ TS1812 AALEHE MK 99.605 jt, KX 179 F, #
© 2972 F, WAI—X5HEE 18 F; TF1812 &AL H 4 98.365 7T, B
XX 6391 F, £ 18436 F, WA —RXHHEE 467 F; £ /1 T1812 5AL
Bk 95.78 7T, LT 32775 F, G 66207 F, HKEI— 5 HEEE 2402
Fo

M 1 BRI

__fh%  TFi8l2  TF1903  TF1906

FEEA 98.240 98.340 0.000
e 98.375 98.360 97.540
e 98.410 98.360 0.000
AR 98.200 98.330 0.000
EE Y 98.365 98.340 98.345
Tk 2k 0.170 0.245 -0.645
BRERTE (%) 0.17 0.25 -0.66
%% = 6,391 58 0
ey 18,436 97 0
oz -467 53 0
_ me  [waeia N wI008 N ae06
FEELMY 95.605 95.555 0.000
A 95.780 95.750 94.290
BEi 95.880 95.800 0.000
AR 95.545 95.490 0.000
BN 95.800 95.740 95.840
ik 1k 0.215 0.240 -1.315
BRERTE (%) 0.22 0.25 -1.38
AT 32,775 644 0
Fra & 66,207 1,625 0
7= 2,402 313 0

__#hAP  TSI8l2  TS1903  TS1906

FEEAN 99.550 0.000 0.000
e 99.615 99.505 98.895
BEr 99.625 0.000 0.000
AR 99.530 0.000 0.000
LEE A 99.605 99.610 99.305
Tk ik 0.085 -0.030 -0.335
ok kR (%O 0.09 -0.03 -0.34
FRAZ B 179 0 0
Frm 2,972 44 8

oE -18 0 0
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HIESKIE: Wind, SFHRERRFA SR

EfESELE, 1Y MERKEREE-2.37p = 2.8203%, 2Y HE Gk
RAE)-2.91bp F 2.9456%, 3Y EfFUNEE R E-4.4bp = 3.1479%, 5Y HA
E i R L E)-2.91bp = 3.3126%, 10Y HEfRKE RE)-2.99p =

3.511%.,
A 2: XEHRERKREE
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e {5 [ 457 B A 2 0 14 e i [ £57 B AU 26 38 248
e Hf5 [ 457 B A 2 56:34F o fog [ 5 21 09 i 22 54
e 5 [ 57 B AR 2 % 1048

BUERIR: Wind, MFHRESRFL BB

10 FHIE F i A 5-2.49bp = 4.0698%, [EFEFFIZ%E) 0.50p

55.87bp.
3: 10 FHEFREEEME 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 F {5 L5 B I 22 56104
HHERR: Wind, SCGEHASIRE L A
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1.2 5 IES

BI—X5HZEE 10 FEEGKREEE) 0.9bp ZF 3.085%, FZEFZELE]
-3.49bp Z 42.61bp,

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

E (77 BN Z5 3 104F e ISR 22 10V

ﬁﬁ%?ﬁ Wind, /\'liEHB Eﬁkzﬁ

1.3 ARTRICE
ETHRARMHEMETEI-133bp F 6.9377, ETLHARTKEMNTE) 82bp

% 6.956,
.
5 ARMILCR
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HaEsRIE: Wind, SOERIERRR L AR

1.4 FEFI=R

RITE R EMAZE 1D F5)-19.7bp F 1.8595, 7D ZEF-0.35bp =
2.6522%, 14D 25 5f-8.57bp F 3.0442%, 1M 2 xf) 105.8bp = 3.9022%.

& 6: FrREmBEF R R)
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ﬁ?ﬁﬂ%iﬁ Wind, /\—liEH\H Eﬁ&uﬂ
EEETERIFEEFRZXR 1D TE)-21.5bp & 1.852%, 7D FTEj-0.9bp &

2.609%, 14D £ Ef) 0.1bp = 2.651%, 1M ZEEj-0.1bp = 2.672%, 3M ZxHj
0.6bp & 2.958%,

7 EBRETE E kiR fEFIZR (shibor)
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oy O S H R A w]

¥amEskIE: Wind, SMIFHRESREA SR
1.5 M5 R

BREEFMER 0.00 TR 23.54 5T, AL N EE-0.22 JTE 19.68
jTl:o

B 8: AN

33
31
29
27
25
23

19
17
15
13

P IR R A e AT I PR (1 250

BIERIR: Wind, SGEERRIIAL SR
NYMEX EHERESANEEMNTE)-0.55 £ FE 67.04 =T, ICE 7iHiEER
EAEENTEN-0.29 £ E 77.37 Ejr, ICEWTI FHFEREALEENT
5-0.55 EITE 67.04 EIT.

9: FEHME
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HiEsRIE: Wind

MIF

) /\1

2. =R CTD 25

2.1 5t

5 FHEMRMEKRENEANM 10 FHEGARE NGNS
-0.075 JTE 2.565 jT; 5 FHAIE LS

ES

&1 BERMNERNERERR

B AR

EEMMERE

R =% 5-0.065 STE 0.025 7T,
10 FHIE BREA RS HA M Z 3£ %) 0.005 JTZE 0.06 TTo

af | 3% TF RE |5 TERE | 3F5-TE| TERE
WE | 2565 2.6 2505 | 0.028 | -0.008 | 0.0 -0.1
piE | 26 2. 608 2.8 0.09 -0.07 0.055 | -0.095
By | -0.075 | -0.005 | -0.075 | -0.085 | 0,085 | 0.008 | -0.005

HiEskiR: Wind, SOEHAGIRRR B
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2.2 £ CTD

% 2: TSI812 FEERAIHI%
_

160002. 1B | 3.1485 | 2.2137 | 0.9906 | 2.1394 | 2.3309 | 0.0251
180015. 1B | 3.0900 17041 | 1.002 | 1.6736 | 1.1766 | 0.2673 16.7
180002. 1B | 3.0655 | 2.2438 | 1.0111 | 2.1425 | 1.0822 | 0.3339 9.6
180022. 1B | 3.0600 1.9726 | 0.9999 | 1.9434 [ 0.8784 | 0.2907 1

170016. 1B | 3.0094 1.7452 | 1.0069 | 1.7118 | 0.1674 | 0.4506 34.5

HaEskiR: Wind, JOEHAGIRRR B

Q1 = |0 DO | —

#& 31 TF1812 jEERAI 32 &S

160014. 1B | 3.4302 | 4.6329 | 0.9978 | 4.3507 | 4.3281 | -0.1832
160025. 1B | 3.3400 | 5.0548 | 0.9905 | 4.6549 | 2.4907 | 0.0501 0.8
180016. 1B | 3.3350 | 4.7041 | 1.0126 | 4.3943 | 1.5762 | 0.2343 14.9
180023. 1B | 3.3100 | 4.9726 | 1.0128 | 4.6638 | 1.2161 | 0.284 20.8
180009. 1B | 3.3125 4.474 | 1.0067 | 4.1748 | 0.3907 | 0.3802 42

ﬁ(:ﬁ%;ﬁfﬁ : Wind , /\—LI—.EHH Eﬁk_'-lz

o |~ | o | po

4 T1812 FEERAI RIS
_
170018.1B | 3.6101 | 8.7671 | 1.0447 | 7.5376 | 5.2458 | -0.2358
170025. 1B | 3.5701 | 9.0164 | 1.0637 | 7.5901 | 3.7214 | 0.0076 9.5
160017. 1B | 3.6256 | 7.7699 | 0.9823 | 6.9785 | 3.2965 | -0.0553 0.4
170004. 1B | 3.6000 | 8.2877 | 1.0288 | 7.2315 | 3.2765 | 0.0162 0.1
180011. 1B | 3.5300 | 9.5562 | 1.0562 | 8.0225 | 2.9209 | 0.102 21.1

Ot | = | o | o

@?Eﬂ%iﬁ : Wind , /\'liEH\H Eﬁk_'-lz
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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.



