O SLHE A R4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SHITERMR - B

TR MNBIERFATUN, M IMEE
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MAFHAE AR D
NERE
S RLAFZEE A
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X 3T friREm
+FATR 2 FHIEfRHASRE /1 TS1812 £49%k 99.90 JT,
Ml B Y4RT . F0286569 Pk 0.045 5% 0.05%, A%k 282 F. EfFRHEAET T2 TS1903
& 4#938 99.875 IT, ik 0.05 =% 0.05%, FX3r 150 F. EHfE
BRBWIRE - 70010856 HFPE = TS1906 & 294 98.895 JT, ik 0.75 =5 0.75%,
32 0 F. 5 FHIEMREEE /) TF1812 4491k 98.515
W3 T, %% 0.05 5% 0.05% , 5 3% 4695 F . [ & H#A £~ 2= TF1903
A 493% 98.52 7T, Bk 0.05 5 0.05%, K3z 1290 F. EHf
MllAEREE S - F3013528 AP 2 TF1906 & #94% 98.96 I¢, 3 0.38 = 0.39%,
AL3Z 0 F. 10 FHIEfGHEASE 5 T1812 549#% 96.005
BREWES : 20013058 T, Bk 0.09 jTH 0.09%, A3z 33683 F. EFHILRTE
T1903 & #94% 96.025 7T, k 0.075 = 0.08%, F 3z 12588
B8 A Fo EFHALEES T1906 S04 95.205 7T, ¥ 081

0.84%, R3320 F.

® FETRERRIEEIN

tAAEGHGERRERARRSES, FENT/INEE
2, ImERENK/NMEREL, HE5TmHE, SHREGRK
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1. WiHTENEREREIE

MENEANRE, £ TS1812 AR T 99.945 7T, pL3Z 445 F, #F

© 1840 F, RAI—XRX 5 HREE 109 5F;

TF1812 &%y

255179 98.565 T,

pL3Z 5138 F, ¢ 13463 F, RAI—XH HME 876 F; £ T1812 54y
255179 96.095 JT, Al 3Z 34604 F, & 48730 F, KAI—32 5 HE & 3330

Fo
B 1 ERET

T awm e ety tedsos
F & AT 98.500 98.5630 0.000
Wi E2 1 98.515 98.520 98.960
B 98.600 98.575 0.000
BT 98.475 98 475 0.000
FEEAT 98_560 98_545 986575
Rk -0.050 -0.050 0.380

BREEME (%2 -0.05 -0.05 0.39
iz 8 4,695 1.230 0
BFocE 13.017 4.831 1
wE 446 736 0

Taw e wwes e
FEAT 95.995 96.020 0.000
W #2TT 96.005 96.025 95 205
B 96175 96180 0.000
AT 95.945 95965 0.000
SHEAN 96.080 96.100 96.000
Rk -0.090 -0.075 -0.810

BREEME (%2 -0.09 -0.0@ -0.84
=8 33.683 12,588 0
EE =zt 44 478 31.917 4
= 4,262 4.512 0

“@m _Tswiz TSt _Tstone
FEA 99.935 99.820 0.000
W #2 1 99.900 99.875 98.895
A= il 99.970 99.875 0.000
B AR 99.890 99.785 0.000
i35 E AT 99.915 99.860 99.615
gk -0.045 0.050 -0.750

ERPEOR (%0 -0.05 0.05 -0.75
iz 8 282 150 ]
#HoE 1.741 663 2]
= -99 92 0

HEsRIR: Wind,

FOUEFETRF 2 &R
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HER &

EfRIzsmmE, 1Y BEGRKEETE)-1.850p F 2.6586%, 2Y HiE RIS
FAFRf-2.02bp Z 2.8248%, 3Y ERUEEE L E)-0.9bp & 3.0866%, 5Y Hj
E RIS ERER)-1.75bp E 3.271%, 10Y HiE R XL 5)-0.50bp =

3.4763%.
A 2: XEHRERKREE
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O T G G A S G SV (s g
299929993 T HTI5 03939 90 QS -
N N IS IS IS IS IS IS IS IS IS N 00 60 60 60 60 o0 60 0 o0 o0
R — - — —l — — i — — — —l —
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e H {5 [ 457 B A 25 56:34F Hh 5t [ 457 B A 2 45 4F
e {5 [ 57 B A 2 2 1045

HaEsRIE: Wind, SXIERIESRF L &R

10 SFHAEF ¥ E L) 0.190p = 4.0707%, EFEGFZ%E) 0.69bp

% 59.44bp,
3: 10 FHEARKEENEFERRZE
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 1 5 [ T £ 2 A 25 %6 1104
HEkiR: Wind, JIEHAGIH & &R

EJF10v-[E 710y (£

1.2 EfRYan A S F =
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HER &

BI—XZZHEEE 10 FHEFRKEEREE-5.00p E 3.19%, HEFZEE)

4.50bp & 28.63bp.
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

FHEE GRS R0 e—r 2 107

HHEsRIE: Wind, SIERIERRR L AR

13 ARHILE
%5t 55 NRTHIE#1%5) 166bp 2 6.9320 £3t5 AR H1EH) 1550p

ZF 6.944,
B5 ARMLCE
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BARRIE: Wind, SFERESHT&ER
14 |
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HER &

RITEFUR A EEAIZR 1D ZEE-11.51bp & 2.0727%, 7D Zxf-1.94bp =
2.5165%, 14D 25%f-7.53bp & 2.5143%, 1M 25 xf 1.44bp = 2.6783%.

B 6: RFAEBEFIRR)
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HRskoR: Wind, SIEHASIH & ED
EiRiTERRfEF R 1D 35 6.00bp E 2.038%, 7D %xf-0.1bp Z

2.599%, 14D E-0.2bp ZE 2.617%, 1M ZE-0.7bp Z 2.671%, 3M 2H)
0.1bp = 3.001%.

7 EERETE R L fEFIZR (shibor)
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HHESRIE: Wind, SGEFERSRFAER
1.5 M EFFERE



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

HER &

BREEFMEE) 0.00 TR 23.59 JT, EAHLL M ZEE-0.06 JTE 19.54
jTl:o

8: BRI

33
31
29
27
25
23

19
17
15
13

A

S
CAEEEN S

RN
S S
ST D

e e L e e VoS SOl I AIIEE 27
iR Wind, SGIERBSHT &2 B
NYMEX JRiHEER & L4 H 12 50-0.48 ST E 60.19 58T, ICE fimidEk

BNEEMERN-0.47 E£TE 70.18 £, ICEWTI [HEREANEEMNE
5f)-0.48 32T % 60.19 T,

B 9: Rl
140.0000
120.0000
100.0000
80.0000
60.0000
40.0000
20.0000
0.0000
\',V’»\/ qu,"’ 0’\:\, QQ”‘:\/ \'}W\/ 0“’”\/ \Z"’i\/ Qbﬁ:\, N ¥ 0“”9 N > qu,"/ «:V":\/ QQ”]:\/
AN NS NI MR\ SN\ SRS SN SN AN I R
ST
—— NYMEXJEJH  —— ICEAiJH  —— ICE WTIJEH

HEkiR: Wind, JEHAGIH & &R
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2. =R CTD 25

2.1 BRin=

5 FHAEMREAR E N AL 10 FHEFHRE NEASEENNESTE) 0.01
JTE 248 jr; 5 FRAEREA BN ZEE) 0.02 ;o E 0.015 ¢, 10 FHIE
REA SRR N =2 5)-0.015 JtE-0.02 JT.

&1 BERMATERNERER

g8 | == = BE |SFTF| T&=RE |22 TF| T&=RE
mE 2.48 2.445 2.575 0.015 -0.03 -0.02 0.1
1] =] 247 247 2.565 -0.005 -0.01 -0.005 0.085
BE) | 0010 -0.025 0.010 0.020 -0.020 -0.015 0.015

HaEskiR: Wind, SOEHAGIRRR B
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HE# &

2.2 £ CTD

% 2: TSI812 FEERAIHI%
[FS] RB [EmbaEEREEaET A8 | w | 32 [ASE ([ ]

1 | 160002.1B | 3.0000 2.1836 | 0.9906 | 2.1095 | 2.0913 | 0.0444 2.86
2 | 180002.1B | 2.9201 22137 | 10111 | 2.1125 | 05976 | 0.3138 3.6
3 | 180022.1B | 2.9100 19425 | 09999 | 1.9133 | 0.5745 | 0.259 9.8
4 | 170016.B | 2.8894 17151 | 1.0069 | 1.6817 | 0.4481 | 0321 15
5 | 150019.1B | 2.8500 1.8329 | 1.0023 | 1.8024 | -0.1955 | 0.3566 1

FEsRR: Wind, SIEHAERHE LB

#& 31 TF1812 jEERAI 32 RIS

1 160014.1B 3.3602 4.6027 | 0.9978 | 4.3211 | 3.6627 | -0.074 16.2
2 160025.1B 3.3150 5.0247 | 0.9905 | 4.6251 | 2.9866 | -0.0132 3.1
3 160006.1B 3.3500 4.3534 | 0.9901 | 4.0885 | 2.6415 | 0.0133 0.2
4 180016.1B 3.3000 4.674 1.0126 | 4.3645 | 1.5408 | 0.1862 25.1
5 180023.1B 3.2600 4.9425 | 1.0128 | 4.6341 | 0.3899 | 0.3097 17.6

HHERIR: Wind, SIEHREIES T

& 4: T1812 FEIRA A%
[FS] @ [smis MRERERET A0 [ | 82 (s ) |

1 180019.1B 3.4820 9.7753 1.045 8.2892 | 2.8255 | 0.0693 315
2 180011.1B 3.4800 9.526 1.0562 | 7.9962 | 1.7307 | 0.2083 52
3 180004.1B 3.4897 9.2356 1.0676 | 7.8069 | 1.5111 | 0.2403 18
4 160017.1B 3.5519 7.7397 | 0.9823 | 6.9509 | 1.1591 | 0.1724 0.1
5 170025.1B 3.4801 8.9863 1.0637 | 7.7069 | 0.1149 | 0.3989 10

HHERIR: Wind, SIEHIEIRES T



HE# &

O LW B B 4 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
il HEMBERT, BABTIMEAAREEAEREFHEMAR]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



