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1. BTN AR S REE

MENEANRE, £ TS1812 AR T 99.945 JT, pL3Z 445 F, ¥

© 1840 F, RET—xX 5 HEE 109 5F;

TF1812 &%y

2551179 98.565 I,

M3z 5138 F, F¢ 13463 F, BAT—%5 A EG 876 F; £ T1812 44
£EE 179 96.005 7T, B3 34604 F, #¢ 48730 F, 5xAT—325 HIALE 3330
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0.115
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EfsmmE, 1Y SE GRS ZEE-4.980p F 2.6771%, 2Y HIE G
AL Rf-3.57bp Z 2.845%, 3Y EfRUEEZHE-1.83bp & 3.0956%, 5Y Hj
E R KL E)-0.690p & 3.2885%, 10Y HAEfRUkz* ) 0.00bp =

3.4813%,
A 2: XEHRERKREE
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ﬁﬁ*iﬁ Wind, /\—liEH\H Eﬁ&nﬁ

10 FHAEF AR E L) 1.19p = 4.0688%, EFFEGFIZ%5 1.19)p

Z 58.75bp,
3: 10 FHEFREEEMNE FFEFRZ=
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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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HEkiR: Wind, JIEHASIH & &R
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1.4 FEFI=R

RITEFUR X EEFZE 1D ZEE-11.51bp & 1.9938%, 7D Zxf-1.94bp =
2.5432%, 14D 25 5f-7.53bp ZF 2.5299%, 1M ZExf) 1.44bp = 2.796%.

& 6: FrREmBEF R R)
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HAERIR: Wind, SGEFERERIFA R

EERITE R IFEFIR 1D 2ER)-11.26bp & 1.978%, 7D ZExf 0.5bp =
2.60%, 14D % 5f-0.7bp = 2.619%, 1M 35 5f-0.2bp Z 2.678%,3M Z55f 0.3bp
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HRsRIg: Wind, SXIERIESRF & &R
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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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29
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13

e SEIS Y G DA ] e it RSN P (1 20
BHERIR: Wind, MIFHRESRFL BB
NYMEX ESHSER A ALEEMNT5)-1.00 £ F 60.67 25T, ICE #7H5EEk

EAERMNEER)-1.42 £TE 70.65 £T, ICEWTI FIMERSNEHNTE
5f-1.00 £ 7T % 60.67 £ JT.
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1

4
5

ES

5 FHIEFRHIBE NS AN 10 FHEFRBE N EAEENNZE%EE-0.03

JTE 247 JT;

[ R HA 55

5 FHIE T
SEEEA 225 0.01 FTE-0.005 Tt

EESHAN 225 5-0.015 S£Z-0.005 ¢, 10 £ H

&1 BERMATERNERER

| wamncorenn e o | vk v

af | 3% TF BE |SETE| TERE |3F5TE| TERE
WE | 247 2.47 2565 | -0.005 | -0.01 | -0.005 | 0.085
BiE | 25 2. 475 2895 | 0.00 | -0.025 | -0.005 | 0,095
By | -0.030 | -0.005 | -0.030 | -0.015 | 0,015 | 0.000 | -0.010

HHERIE: Wind, >IE

HATRAR & EB



HE#® &

o

SO

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

P23 Wil

N

2

£ CTD

% 20 TS1812 JEBRTI X &35

#& 31 TF1812 jEERAI 32 &S

1 | 160002 IE | 3,0400 21863 | 0.9906 | 21122 | 3,104 | -0.0718 0.5

2 | 180002 IE | 2,9669 22164 | 1.0111 | 21152 | 1.7708 | 0.1883 18.6

3 | 180015, IE | 2,9300 1BTAT | 1.002 | 1.64F2 | 1.4%22 | 0.1828 12,6

¢ | 170016, IE | 2, 9338 17178 | 1.0069 | 1.68¢4 | 1.4121 | 0,221 24,5

o | 180022 1B | 2, 9100 1,9452 | 0,5999 | 1,916 | 0.8%85 | 0.23 B.4
BERIR: Wind, MXIEEIEIR & AR

4 T1812 FEERAI RIS

1 | 16001418 | 3.3743 ¢. 6093 | 0.9978 | 43238 | 42632 | -0.141 ¢

2 | 16000618 | 3.3300 4.3362 | 0.9901 | 4.0913 | 2.6304 | 0, 0084 0.5

3 | 180023, 18 | 3.3078 4.9482 | 1.0128 | 4.6364 | 2.4B37 | 0.0901 19.9

¢ | 180016.18 | 3.3000 4. 6767 | 1.0126 | 4.3672 | 1.6288 | 0.1813 2.7

o | 180009.1B | 3.2603 4.44660 | 10087 | 4.1478 | -0.4145 | 0, 3535 09,5
HERIE: Wind, MIERRERRTAED

1 | 180015.1B | 3.4825 | 9.7781 | 1.045 | 8.2919 | 3.0201 | 0.04%6 19,6

2 | 160023.1B | 3.5600 | 7.9918 | 0.979 | T.2111 | 2,972 | -0.0082 1.9

3 | 170018.1B | 3.5200 | 8.7397 | 10447 | T.5153 | 2.3571 | 0.1281 0.5

4 | 16001T.IB | 3.5600 | 7.7425 | 0.9823 | 6.9%3¢ | 1.9111 | 0.0984 1.2

5 | 180011, 1B | 3.4800 | 9.5288 | 1.0%62 | 7.9989 | 1.9103 | 0.1933 62,2
¥HESRIE: Wind, SSTFHERERRE& 3R
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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.



