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AT 8 SRBIBFFHT, MRS
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A BN BS: 20010856 ® {Ti%o

% e E 2 SEHIE fRIATRE ) TS1812 A493% 99.885 5T, &
AL ST %5 F3013528 0.015 5% 0.02%, M3 53 F. EfEEIE TS TS1903 &
a‘%ﬁ“%”‘i@%%t 20013058 2933, 99.875 3¢, 7 0.03 = 0.03%, FL3r 0 F. EIEHEAES
Ak A BEZ= TS1906 4£#% 98.895 Jr, #k 0.705 5 0.71%, FX,
MBS 5 : F3023194 22 0 F. 5 FHAE I E 1 TF1812 A499R 98.485 7t

7 0.015 5% 0.02%, R 3z 5091 F . E{EHAE T2 TF1903
A& 29# 98.45 T, £ 0.01 =% 0.01%), RR3Z 1942 F. EfL

KA R FE 2= TFL1906 & #38 98.96 5T, 7 0.475 5 0.48%,

ki B3z 0 .10 4R FEHAE 7 T1812 & 4998 96.06 7.,

021-20370946 % 0.12 T3} 0.13%, {32 32732 F. E S HA 4 T2 T1903

shangfang@xzfutures. com £4499F 96.065 5T, 7 0.12 3 0.13%, i< 14830 F.
(EHIESEE S T1906 & 4598 95.205 T8 , B 0.655 5 0.68%,
X320 5.

® ETRELRIEEIN

MEREFRRRFESAERERS, TEMKES, K
ERERZESWEK; WEHnE, SHIRE Gk
BEAR—, Erh 10 S£H T 47 1.25bp & 3.474%, IRS /)\iig
Ti7. MEARBRITHEEE A FHIHIRIE, IR0
27T, REHHRABSFIR E1T, REMBELZNREER,
HmZRRERERMS, FREENRTRE, Ik
EREZESHEK, EEATHNEBEIER TR
wALF, FtffEF. RIEL, KEREENZHE
B, BHREREXIHNENNZ TS LEEREE, X
&=,
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1. WiHITIENAERSIREE

MENELRE, £5 TS1812 ENEHM A 9990 T, MR 53 F, HE
1624 F, BAI—XZHBE 29 F; TF1812 GLZEH M H 98.46 7T, MR
5091 F, #F& 11399 F, AT —XZHEE 665 F; £ T1812 fHEH
1 96.02 F, Az 32732 F, 34223 F, BAI—X 5 HREE 4710 F.

M 1 BT
__@hFl_ TF1B12  TF1903  TF1906 _

FEEA 98.555 98.460 0.000
e 98.485 98.450 98.960
s 98.565 98.530 0.000
AR 98.400 98.395 0.000
85N 98.460 98.440 98.475
TS 0.015 -0.010 0.475
kR (%O 0.02 -0.01 0.48
A B 5,091 1,942 0
HeE 11,399 6,603 1
o= -665 1,137 0

AP TiB12  T1903  T1906

FEELAN 96.045 96.100 0.000
g 96.060 96.065 95.205
e 96.125 96.130 0.000
AR 95.915 95.900 0.000
LE AR 96.020 96.020 95.940
Tk 2k 0.120 0.120 -0.655
HRERIE (%) 0.13 0.13 -0.68
RAE B 32,732 14,830 0
s 34,223 40,478 4
o= -4,710 4,897 0

__fhAP  TSI812  TS1903  TS1906

FrEA 99.950 0.000 0.000
A 99.885 99.875 98.895
B 99.950 0.000 0.000
AR 99.880 0.000 0.000
gEEAN 99.900 99.845 99.600
Tk ik -0.015 0.030 -0.705
BRERIE (%) -0.02 0.03 -0.71
5% =5 53 0 0
Fr s 1,624 663 8
2= -29 0 0

HEkiR: Wind, JIEHAGIH &R &R
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HER S

EfRIzsmmE, 1Y SEREREETE-2.1bp F 2.5913%, 2Y HiE fRim R
Tx-2.17bp ZFE 2.7792%, 3Y EfRU KL E)-2.47bp Z 3.0706%, 5Y HiE
R R L 50-1.94bp Z 3.2471%, 10Y BE i 75 2R 5f)-1.25bp = 3.474%.

B 2: XERRE kR
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HIESRE: Wind, SIEHRESRIA SR

10 FHIEF G R L E)-0.96bp E 4.0593%, EFFEfFRFIZZESN 0.290p

% 58.53bp.
3: 10 FHEFHRKRENEFEHGERNE
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
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e H i [ 5 ) AU 25 2 104F
%ITE;E;E : Wind , /\'LIEHH E%&ﬁlg
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HER S

B—XZZHEE 10 FHEFRKGEREE-5.00p E 3.14%, HEFZEE)

4.77bp % 33.4bp.
B 4: EREERMDERZE
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HHEsRIE: Wind, SIERIERRR L AR

1.3 ARRICE
ETHRARTMHEMEE 153bp E 6.9629, ETH AR MKEMNTE-13bp

% 6.9531,
.
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BARRIE: Wind, SFERESHT&ER
14 |
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HER S

RITERFXEBAR 1D 25 15.080p £ 2.5%, 7D ZEE) 6.93bp =
2.6933%, 14D 5 6.59bp F 2.7071%, 1M 45Ef) 7.42bp = 2.8979%.

B 6: RFAEBEFIRR)
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HRskoR: Wind, SIEHASIH & ED
EiRITERAREF R 1D %&5) 15.9bp E 2.468%, 7D %z 0.9bp E

2.633%, 14D Z5xf) 0.9bp & 2.636%, 1M 25Ef 1.0bp ZF 2.685%, 3M ZExEf
0.3bp = 3.004%.

7 EBRETE E kiR fEFI 2R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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HER S

BAEETHN3E) 0.00 7TE 2359 T, HEA#LZHNLES) 0.00 TTE 19.54
jTl:o

8: ERMNE
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— TR —R T (1 )
iR Wind, SGIERBSHT &2 B
NYMEX JFiHEER & L4 H 13 5)-4.09 ST E 55.84 557T, ICE fimidEk

EHEENER)-4.65 E£TTE 6547 EjT, ICEWTI FHERENEENT
5f)-3.97 £ JTZE 57.53 EJT.

B 9: Rl
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HEkiR: Wind, JEHAGIH & &R
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2. =R CTD 25

2.1

4

ES

5 FHAEFHAtR FE WA M 10 FEAEFREIGRE W& AEEN N ZELE-0.09
JTE 2.44 7T,

A S

&1 BERMAERNERER

5 FHAEFRHAREIAMNZZLE) 0.01 ;o= 0.02 jT, 10 FHE
R EAZ 25 0.005 JTZE 0.00 JT.

| namncorenn e s |

ad | =% TE RE |ZETE| TEWRE |SETF| TERE
nE | 2w 2.42 253 | 0.02 | -0.03 0 0.08
B | 2% 2.515 | 2625 | 0.0 | -0.025 | -0.008 | 0.085
B | -0.090 | -0.095 | -0.090 | 0.010 | -0.010 | 0.008 | -0.008

kiR Wind, JOEHAGIRRR B
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P23 Wil

2 £ CTD

N

k20 TS1812 JEBRTI X &S5

1 | 180015, 18 | 29083 1663 | 1,002 | 1.6326 | 0.4246 | 0, 2598 50, 7
2 | 180022, 18 | 2. 9100 19315 | 0.5999 | 1,9023 | 0.14%6 | 0,2733 9
3 | 160002,18 | 2, 8801 22027 | 1.0111 | 2.1017 | -0.6541 | 10,4108 1.6
¢ | 170016.1F | 2 8300 1.7041 | 1.006% | 1.6708 | -1, 0157 | 0.4312 24
5 | 150019.1F | 2. 7000 18219 | 1.0023 | 1.7919 | -5, 4127 | 0.6328 0.8

HaEskiR: Wind, JOEHAGIRRR B

#& 3 TF1812 jEERAI 32 &S

1 | 160025, 1B | 3. 3300 5.0137 | 0.9905 | 4.6139 | 26329 | 0.0214 4.9
2 | 160014, 1B | 3. 3300 49918 | 0.9978 | 4.3105 | 24,2299 | 0.0701 16

3 | 180016, 1B | 3. 2666 4,663 | 1.0126 | 43538 | -1.168 | 0.4258 40.8
¢ | 180023, I8 | 3. 2400 4.9310 | 1.0128 | 4.6233 | -1.9200 | 0.3004 12.2
o | 180008, IB | 3. 2040 4.4329 | 10067 | 4.1346 | -4.3682 | 0.7257 22,9

HHESRIR: Wind, SIEHRERES T

4 T1812 FEERAIZZRIZ

1 | 180011, IE | 3.4500 | 9.9181 | 10462 | 7.9644 | 17083 | 0.19 B8, 1
2 | 170004,IF | 3.0400 | 8.24B6 | 10288 | V.1929 | 1.4682 | 0.183 0.9
3 | 170018, 1B | 3. 5200 B.T26 | 1.0447 | 7. 3016 | 1.3%41 | 0, 2087 15
¢ | 180019,IB | 3.4700 | 9.7644 | 1.045 | 82791 | 1.093 | 02304 25,0
o | 170025, 16 | 3.9000 | 8.9753 | 1.0B3T | 7.6548 | 0.6325 | 0,3071 b

BIESRIE: Wind, SGEHISET&
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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 . XERARATLRHECSARERBABTI—
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. 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
B EEMBAT, ARARRIMEMARERAREPREAASTHS
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.



