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SHTITERMR - Bfi

SGEHA B 4 7= 8 R 51 BEEIDFEER, B/

O 2018 £ 11 § 13 0 2H—
o L AL UN Wgﬁ%g

2 33

Mk F A% 5 F0286569

WA BN S 20010856 ® {TiE[l

ki HEE 2 AN EASE ) TSIBL2 AL 0990 7, B
AL A % % F3013528 0.015 8 0.02%, fX3z 231 F. EfEHIE T3 TS1903 &
BA KNGS 20013058 y];g 99.875 5T, i 0.015 5 0.02%, R3O0 F. [EHf&H
= A P2 TS1906 4493 98.895 7T, Bk 0.72 5 0.72%, Y
AL STAE 2 s F3023194 %% 0 F. 5 FHAE EEIE ) TF1812 A 2£93R 98.455 7T,

#k 0.105 5k 0.11%, RY 3z 4839 F . EHfRHASR T2 TF1903
&5 98.425 &, #k 0.12 5 0.12%, Y3z 1278 F.

BKAA R PR S TF1906 44038 98.96 5T, 7 0.385 5% 0.39%,
ok M2 0 Fo 10 FRIEBHERSES) T1812 ££99% 95.965
021-20370946 JC, B 0.115 5tk 0.12%, EFR3r 32938 F., EIEHEAEL
shangfang@xzfutures. com Z T1903 4473 95.96 7T, % 0.14 5 0.15%, F 2 14519

Fo ERIALRRZ T1906 £493% 95.205 JT, Bk 0.795 =X
0.83%, R3320 F.

® ETRELRIEEIN

MHERMGFER/INRREARERZES, TERSE
%, BE/NBEWEL; BETHE, SHIRE Rk Rk
A—, Hh 10 EHHJ:ﬁ' 1.02bp % 3.4865%, IRS fiig

E£17. EHRERITREEF AT THIRIE, FRM 0
7T, j(aiﬁﬁﬂﬁ&ﬁﬁ% |2/ NiE AT, REEAFREER,
SMMERmER, MRSEZ. RIEL, kﬁﬁixﬁ'%ﬁu
ZRFEE, RPRFEFERXTIHAKSINZ TEHES
S, HESZ.
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1. TWiHTENEREREIE

MENELRE, £H TS1812 5%

1653 F,

REI—X 5 HREE 88 F;
4839 F, # 12064 F, KAI—RXHHREE 953 F; £/ T1812 &

B 99.90 T, pEZ 231 F,

TF1812 &44

#e

2NN 98.47 5T, BT
NEHE

#9 95.94 F, 3z 32938 F, H 38933 F, BBT—35 HE A 5545 F.

PAR Xy
LNy
= iy
AR
554
kiR

BRERIE (%)

D% =
FroE
&7

M 1 BRI
__ @b TF18l>  TF1903  TF1906

98.520
98.455
98.590
98.455
98.470
-0.105
-0.11
4,839
12,064
-953

98.525
98.425
98.530
98.425
98.460
-0.120
-0.12
1,278
5,466
635

0.000
98.960
0.000
0.000
98.485
0.385
0.39
0
1
0

B O T M ST

TTEEY
WA
=y
AR
“h5A
ki

TRERTE (%)

FF O R
%

96.060
95.965
96.075
95.900
95.940
-0.115
-0.12
32,938
38,933
-5,545

96.100
95.960
96.105
95.915
95.945
-0.140
-0.15
14,519
35,581
3,664

0.000
95.205
0.000
0.000
95.860
-0.795
-0.83
0
4
0

__hfh  TS1812  TS1903  TS1906

FFEEAN
WA
==y
ALY
EEAMN

ik Bk
RERTE (%)
A B
ESREN

B

99.920
99.900
99.920
99.880
99.900
-0.015
-0.02
231
1,653
-88

0.000
99.875
0.000
0.000
99.845
0.015
0.02
0]
663
0

0.000
98.895
0.000
0.000
99.600
-0.720
-0.72
0]
8
0

HEkiR: Wind, JIEHAGIH &R &R
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HER &

EfRIzsmmE, 1Y BEGRKEETE-4.63bp F 2.6123%, 2Y HiE G
ZAFR-2.39bp F 2.8009%, 3Y EH Ui E LN 0.87bp F 3.0953%, 5Y Hj
E R m FE5)-0.45bp F 3.2665%, 10Y HAEfRUAEES) 1.02bp &=

3.4865%.
A 2: XEHRERKREE

4.5000
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3.5000

3.0000
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M N N 0N 0N N MO MO MO O 0O 0N 0N N H MO 0N 0N O MO MO oM
O O O O O OO O O o oo o oo oo o o o o o
R T G G A S G SV (s g
S99 929993 T HTI503 939 90 QS -
N N IS IS IS IS IS IS IS IS IS N 00 60 60 60 60 o0 00 0 o0 o0
R — - R —l — - R — — — i —
O O O O O O O O O O O 0O O OO0 Oo o o o o o
N &N AN AN AN AN AN ANANAN AN AN AN NN AN N NN NN
e H {5 [ 457 B A 2 20 14F e T i [ £57 B AU 26 58 24
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 FHIE AR R A E-0.18bp = 4.0689%, EFFEfFFZXE-1.2bp E

58.24bp.
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



O LW A BT
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER &

1.2 5 IES

B—XSHEE 10 FEERKEERETE)-5.0bp £ 3.19%, FEFELTE]
4.50bp Z 28.63bp.

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

IR 25 R 105F e HEFI 2 10V

ﬁﬁ%?ﬁ Wind, /\'liEHH Eﬁkzﬁ

1.3 ARTRICE
ETHRARTHEMNEE 147bp & 6.9476, £ H A RN T 221bp

% 6.9661,
.
B5 ARMLCE
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3229293399 9 Hd3900080 93 00
N N IS IS IS IS IS IS IS IS IS N 00 )0 60 60 60 60 o0 o0 o0 o0
L I e T e R e T e A e R e O e R e TR e R e T e R e B e TR e T e T e T e T e TR e O e B )
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HEkiR: Wind, JIEHASIH & &R
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HER &

1.4 FEFI=R

WRITE B EMEFIZR 1D 25f) 27.65bp & 2.3492%, 7D &) 10.75bp =
2.624%, 14D 5} 12.69bp = 2.6412%, 1M ZFEf) 14.54bp & 2.8237%.

& 6: FrREmBEF R R)
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o O O O O O O O O O OO O OO0 oo o o o o o
R G G S G - G A G I S O e
AR EEEEEEEEE-E-E
N NS IS IS IS IS IS IS IS IS SN I o0 0 0 0 0 o0 0 00 o0 o0
D e e T . T . = = L = = T = D = s T e T s T e T e, D e IS s A
O O O O O O O O O O O O O OO0 O o o o o o o
AN AN AN NN AN NN AN NN N NN NN NN N NN
ROO1 RO0O7 RO14 RO21 R1M R2M R3M

SRR : Wind, SIFERESRT & AR
EiRITERAREF R 1D =) 27.10bp = 2.309%, 7D %) 2.5bp

2.624%, 14D %) 1.0bp &= 2.627%, 1M & Ef) 0.4bp £ 2.675%, 3M ZExrf
0.0bp Z 3.001%,

7t EBRETE E kiR fEFIZR (shibor)

5.3000
4.8000
4.3000
3.8000 :
3.3000
2.8000
2.3000
1.8000
[20] Mm N on o Mm on o Mm MO O O o o o Mm MO O o O o o
@I YIPRPIIIPIIPYPRIFIIFIIYII IO
g AN SN O N O DO AN NM S WO N O
O OO0 00 O o0 o0 o d d+d0 00 0 o0 oo o o«
I S R e T T T T T T W~ )
i L I e T e I — i — o — — L L e I
O OO OO0 OO O OO OO0 0O o0 oo oo o O o
N AR AN AN CJNAQAQAAQAQQAQRAQQQQQQ$AQAQ
s SHIBORO /N e SHIBOR 1 W s SHIBOR2W SHIBOR1M e SHIBOR3M

HRsRIg: Wind, SXIERIESRF & &R
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HER &

15 Bl E 7

BAZETHMN3E) 0.00 ;TE 2359 T, HEA#LZHNES) 0.00 TTE 19.54
jTl:o

B 8: AN

33
31
29
27
25
23

19
17
15
13

S S S §
s S L R A ] e ST S A (SRR

ﬁﬁ*?ﬁ Wind, /\'liEHB Eﬁkzﬁ
NYMEX JFfiER G AERNLEI-0.26 £TE 59.93 7T, ICE FiliEEk

BHUEENER)-0.06 E£TE 7012 £T, ICEWTI FHERENEHENE
5f) 1.31 £5TE 61.5 7T,

9: FEHME
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HiEsRIE: Wind

2. =R CTD 25

2.1 5t

ES

SUEHEA SR & BB

/N

5 FHIEMGHEAG E WA 10 FEEGRERE HEA%E
EHAN 23 5)-0.005 7T E 0.01 ¢, 10 FHIE
fREAERESHR Y Z 2 5h 0.015 JT%E-0.005 JTo

JLE 253 7T; 5 FHEHEEAE

&1 BERMNERNERERR

Hiih=%nh 0.05

e | wawn ey [romne e e )
g4 | =% = RZ |SFTF| T2RE |25 TF| T2RE
ME | 24 2.445 2575 | 0015 0.03 -0.02 0.1
BiE | 247 2.47 2.565 | -0.005 -0.01 -0.005 0.085
Tl | o010 | -0.05 0010 | 0.020 0020 | -0015 0.015

FHESRIE: Wind, MIEHARHIAL R
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2.2 £ CTD

% 2: TSI812 SERRAISCHI%

1 | 160002.1B | 3.0150 21753 | 0.9906 | 2.1012 | 2.2056 | 0.0297

2 | 180015.1B | 2.9050 1.6658 | 1.002 | 1.6353 | 0.4398 | 0.2657 48.2
3 | 180022.1B | 2.9076 1.9342 | 09999 | 1.9051 | 0.1808 | 0.278 6.4
4 | 180002.1B | 2.9169 22055 | 1.0111 | 2.1043 | 0.1654 | 0.3342 15

5 | 170016.1B | 2.8762 1.7068 | 1.0069 | 1.6735 | -0.1501 | 0.3564 33

kiR Wind, JIEHAGIRA B

#& 31 TF1812 jEERAI 32 &S

1 160025.1B 3.3400 5.0164 | 0.9905 | 4.6166 | 3.2228 | -0.0346

2 160014.1B 3.3600 4.5945 [ 0.9978 | 4.3129 | 2.7856 | 0.0177 16

3 160006.1B 3.3300 4.3452 [ 0.9901 | 4.0805 | 0.8764 | 0.1853 0.6
4 180016.1B 3.2875 4.6658 | 1.0126 | 4.3563 | -0.0511 | 0.3306 41.8
5 180023.1B 3.2675 4.9342 | 1.0128 | 4.6258 | -0.4285 | 0.367 18

BUERIR: Wind, MFHRESRFL BB

& 4: T1812 FEERA XH%
] =l s B AT A7)

1 160017.1B 3.6000 7.7315 | 0.9823 6.941 2.8628 ([ -0.0002

2 180019.1B 3.4850 9.7671 1.045 8.2807 | 1.5574 | 0.1907 29.4
3 180011.1B 3.4900 9.5178 | 1.0562 | 7.9872 | 0.9085 | 0.2751 51.5
4 170010.1B 3.5200 8.4795 | 1.0384 | 7.4006 | -0.2563 | 0.3753 0.2
5 180004.1B 3.4850 9.2274 | 1.0676 7.799 [ -0.4897 | 0.4269 9

FEERIR: Wind, SIFHRSRIFA SR
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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.



