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SRTERMR - Bfi
SERE B = R =
KAZFNINEIRE, PEEARE
SHER

SLEMSE. TR b 018 F 1L A7 H 2H=
2GR A 5T ) IA W @E%

) ik

Mk A& G 5 . F0286569

B HW BT 20010856 ® {5 Mol

%% e E 2 FHIE GRS /) TS1812 4499 99.78 7T, 3K
Ak A% 5 . F3013528 0.135 5§ 0.14%, FX3r 729 F. EfEHA T2 TS1903 &
BT %S : 20013058 £93% 99.74 7T, 7 0.095 5 0.10%, A3z 154 F. EfREA
= 3K A P2 TS1906 & 293 98.895 7T, 2k 0.45 5 0.45%, Ff
ML TS5 F3023194 22 0 F. 5 FHIE I E 7 TF1812 A499R 98.375 7t

ik 0.175 =k 0.18%, FX3Z 5909 F . EfFRHA 5 ™2 TF1903
&2 98.35 7¢, 7k 0.155 =k 0.16%, fAY 3z 1021 .

BERA RHATEPE 2 TF1906 & 293 98.96 7T, i 0.745 =% 0.76%,
M%7 R 0 F. 10 FHEMBLIKE S TI812 A3 95.581
021-20370946 5, F 0.215 5Lk 0.22%, F{X 41438 F. EEEALT
shangfang@xzfutures. com 25 T1903 & 24945 95.815 7, 3 0.215 T 0.22% , j % 11295

Fo ERHAERES T1906 494k 95.205 7T, Bk 0.31 =X
0.32%, R3320 F»

® ETRELRIEEIN

FEH B R RS S A RRERFARRREES, FER
FikEERYT X, Bk, WEHE, SHREMRI
mAFRERA—, Hrh 10 F£H 47 1.99bp ZE 3.5113%),
IRS /NiE T4T. MEHRERTEEQAFTIHRE, $i%
W O01ZiT, REFHARESFRMRETIT, BRI
RIBESS, FERFKEYT K, EREE AL
OFMPNEIE, FUTHETEERNZ. BIEL, KR
REVNZHEE, BIREBZRCZ TFE THEIX
EEHNE, UsE.
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1. BTN AR S REE

MENELNRE, £ TS1812 ALEREMN T 99.755 JT, AL 729 F, #F
© 2379 F, REI—XHABE 277 F; TF1812 SHLEFEMNM 7 98.34 T, W
325909 F, #FE 15392 F, KAI—XHHME 1355 F; £1 T1812 54y
ZEMM 95.8 JT, BL3Z 41438 F, FFE 55757 F, KEI—X 5 HE & 4469
Fo

M 1 BRI
__Aft  TF1812  TF1908  TF1906 _

FEEEA 98.230 98.195 0.000
s 98.375 98.350 98.960
BEE 98.380 98.355 0.000
AR 98.135 98.160 0.000
LER A 98.340 98.300 98.355
Tk ik 0.175 0.155 0.745
B ERTE (%) 0.18 0.16 0.76
)5 %% 5,909 1,021 0
R E 15,392 1,965 1
%= -1,355 841 0

__Mf_ Ti8l2 71003 Ti06

FEEEA 95.595 95.570 0.000
R 95.810 95.815 95.205
B 95.865 95.870 0.000
AR 95.530 95.510 0.000
ZEE AN 95.800 95.800 95.720
Tk R 0.215 0.215 -0.310
BRERTE (%) 0.22 0.22 -0.32
] AE 41,438 11,295 0
s 55,757 17,343 4
% -4,469 5,305 0

__@hF  TS1812  TS1908  TS1906 _

FFEEAN 99.650 99.650 0.000
R 99.780 99.740 98.895
e 99.780 99.740 0.000
AR 99.640 99.650 0.000
CEAE ARy 99.755 99.730 99.455
Tk ik 0.135 0.095 -0.450
BRERTE (%) 0.14 0.10 -0.45
)5%% 729 154 0
Frae 2,379 563 8
&%= -277 140 0

HEkiR: Wind, JIEHAGIH &R &R
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HER &

EfsmmE, 1Y BE GRS ZEER-2.470p F 2.7516%, 2Y HIE G
FAFRf-2.3bp F 2.9139%, 3Y EfRUEEFEEN-2.41bp & 3.1641%, 5Y Hj
E R R E L 5)-0.95bp F 3.3143%, 10Y HiEfRY s EE50-1.990p &

3.5113%,
A 2: XEHRERKREE
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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 FFHAE it R A E-2.3%p £ 4.0788%, EFEGAZE%E5E-0.4bp =

56.75bp.
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— 5 HEE 10 FHEEKSREE) 200p B 3.23%, hEFZTE

-5.29bp Z 27.83bp.
B 4: EREEERNPERZE

3.8000 200
180
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140
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80

1.8000 60
40
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ﬁﬁ%?ﬁ Wind, /\'liEHH Eﬁkzﬁ

1.3 ARTRICE
ETHRARMHEMEE) 99bp F 6.9075, ETH ARTKEMNITE-124bp

ZF 6.9141,
5 ARMILCR
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HEkiR: Wind, JIEHASIH & &R



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

HER &

1.4 FEFI=R

RITEBIF X E AR 1D FE)-16.25bp F 2.2908%, 7D #xf-3.88bp =
2.5874%, 14D 25 5-3.94bp F 2.6249%, 1M 25 x)-5.930p F 2.7313%.

& 6: FrREmBEF R R)
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SRR : Wind, SIFERESRT & AR
L RITERAREF R 1D & E)-16.450p = 2.27%, 7D FE)-2.5bp F

2.613%, 14D Zxfj-0.6bp = 2.646%, 1M ZEE)-0.7bp F 2.684%, 3M Zxrj
0.5bp & 2.991%,

7t EBRETE E kiR fEFIZR (shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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HER &

1.5 EME T
A EFII3EE 0.00 TTE 23.47 JT, AR L5 0.00 TTE 19.6 TT.

B 8: FERMNE

33
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\ Q\ \
S NN RN
PR e—ORCT R A (1 2 0H)

ﬁﬁ%?ﬁ Wind, /\'liEHB Eﬁkzﬁ
NYMEX [FlRERRE&ANERENERN-0.04 £ITE 63.1 E£T, ICE HHERE

NEHMED) 0.34 RITE 7317 2T, ICEWTI FHESRENEHN L)
-0.04 £ 5T % 63.10 3T,

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

2.1

4
5

ES

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

-0.065 JTE 2.54 JT; 5 FHIE GG

F AR A 55

BRESHAN Z2E 5 0.035 JTE 0.04 T, 10

SEE =25 0.005 ¢ 0.00 7T,

&1 BERMATERNERER

| namncorsnn o onm | maen exe)

af | 3% TF BE |SETE| TERE |3F5TE| TERE
e | 25 2.5 2635 | 0,04 | -0.05 0 0.08
BIE | 2605 | 2595 2.7 0.005 | -0.02 | -0.005 | 0.085
Bl | -0.065 | -0.095 | -0.065 | 0.035 | -0.035 | 0.008 | -0.005

HHERIE: Wind, >IE

HATRAR & EB
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P23 Wil

2 £ CTD

N

% 20 TS1812 JEBRTI X &35

1 | 1600021 | 3.0700 21918 | 0.9906 | 21176 | 2,0832 | 0.0516 0.5
2 | 18001518 | 30200 16822 | 1.002 | 1.6517 | 1.1388 | 0.2287 14.6
3 | 180022 I | 3.0200 1.9807 | 0.9999 | 1.9215 | 1,1258 | 0.2199 7.3
¢ | 18000218 | 30151 22219 | 10111 | 21206 | 1,0829 | 0,2802 3.6
o | 170016, I8 | 2, 9600 17233 | 1,0069 | 1.689% | 0.2228 | 0.3721 23

AR

Wind, XIEHAGIAR &

#& 31 TF1812 jEERAI 32 &S

1 | 160014.18 | 3.4098 ¢. 611 | 0.9978 | 4.329 | 3.9400 | -0. 0648 16

2 | 18001618 | 3. 3473 46822 | 1.0126 | 4.3723 | 1.4926 | 0. 2063 29,5

3 | 18002318 | 3.3000 49307 | 1.0128 | 4.842 | 0.21T7 | 0.3933 34,3

¢ | 180009.1B | 3. 25968 4.4321 | 1.0087 | 4,133 |-0.9187 | 0.4717 il

o | 18000118 | 32376 4. 2027 | 1.0307 | 58939 | -5, 3923 | 0. 8444 18,2
HERIE: Wind, MIERRERRTAED

4 T1812 FEERAI RIS

1 | 180019.1B | 59273 57836 | 1.043 | 8294 | 3.9832 |-0.0122 70,8
2 | 17001818 | 38770 B.T402 | 1.0447 | 7.0176 | 3,431 | 0.0104 12,33
3 | 18001118 | 593533 59342 | 1.0962 | 80002 | 5183 | 0.093% 40,8
¢ | 180004,18 | 3.9298 5.2433 | 1.0876 | 7.8124 | 1.8033 | 0.224f ,

o | 160023, 1B | 3.9800 7.9973 | 0.979 | 7.2199 | .96 | 0.144 0.3

R RIR -

Wind, XUFERERAFA &R
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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.



