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SHTITERMR - Bfi

SRR R L AR T %M%é;ﬂﬂ,;@ﬁ%%&ﬂ%%ﬂé

SRR Y. AR P S 2018 F 11 H 15 H EHAM
& aRF 70 A A NARE

SRS

AT AE G 5 1 F0286569

BAEHBF: 20010856 ® fTiEEIm

Kkt YEE 2 FEHIE RAREE ) TS1812 A4045 100.05 T,
ML A8 25 F3013528 0.15 5 0.15%, R 254 F. EMEHIETE TS1903 &
I %5 : 20013058 #)9% 100.00 ¢, 7 0.155 3 0.16%, FL3 47 F. EfkHA
=8k #4552 TS1906 A 203% 100.00 5T, 7 040 5 0.40%,
A F 5% F3023194 %6 F. 5 FHIE HISE S TF1812 A£935 98.66 7t

i 0.20 = 0.20%, B3z 6140 F. EHEHEAS T2 TF1903
& 2y 98.665 T, i 0.225 5% 0.23%, A3z 3549 F.,

BRAA fEEAER S 2 TF1906 4 £ 98.96 7T, 3 0.485 5k 0.49%,
9% F32 0 . 10 4F 25 B (A B0 20 1 B T1812 A 43R 96.48
021-20370946 5T, 7 0.46 7Tk 0.48%, A3z 32019 F. EfRHILLT 1
shangfang@xzfutures. com T1903 4438 96.44 75, 7 0.42 5 0.44%, R 23419

Fo EFHIERS 71906 5293k 96.45 JT, ik 0.51 =X
0.53%, 3 19 F.

® ETRELRIEEIN

MR EfRFERARS FERERS, TEKES
iR, EERKREWEEK, ASHE, SHRERK®
REMEEA—WTIT, Hf 10 FHTIT 5.220p =
3.4218%, RIHIME, WmTMZETF, IRS/INETIT.
Ve A R R RITHREES AT HIHRIE, BRIWOZT,
ARZEHIRAESFRTIT, AEmbbrat. HRZE
B AT SREIRFFHRT . FRNIERARIE TTHME
IR E TITHREBMRARS I, &P AHNEFTH
BERRMEEAKN, FEERTETREFNEEH
BN T IKIRE Ty K. #BEL, KIPREES
B, EREBEERXIANRNNZ TELEHRR
B, XES%E.
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HE#® &

1. WiHTIRMNAR SR

MENELRE, T/ TS1812 5ALEE A 100.055 jT, Rz 254 F, #F
© 1548 F, WA —X 5 HEE 76 F; TF1812 GAFEHEN N 98.675 7T, B
XX 6140 F, £ 10707 F, WAT—RXHHEE 692 F; /1 T1903 544
Bk 96.45 F, T 23419 F, G 46275 F, BEI—XHHME 5797
Fo

M 1 BRI
__@ft  TF1812  TF1903  TF1906

FFE M 98.730 98.700 0.000
=R 98.660 98.665 98.960
B Er 98.820 98.755 0.000
AR 98.630 98.600 0.000
LAy 98.675 98.665 98.690
ik Bk 0.200 0.225 0.485
EREkE (%) 0.20 0.23 0.49
R AT B 6,140 3,549 0
& 10,707 8,313 1
TE -692 1,710 0

__GhFh_ TiBl2  T1903  T1906 _

FFEAM 96.425 96.450 96.590
A 96.480 96.440 96.450
B 96.520 96.500 96.590
TR 96.365 96.360 95.965
ZEE M 96.475 96.450 96.400
K Ik 0.460 0.420 0.510
Bk ERIE (%) 0.48 0.44 0.53
)5 %% 32,019 23,419 19
Hos 30,155 46,275 8
o= -4,068 5,797 4

__@ff_ TSI81>  TS1003  TS1906

FFEEAM 99.945 99.965 99.975
=R 100.050 100.000 100.000
HEY 100.095 100.025 100.000
AR 99.930 99.950 99.975
ZEE Ay 100.055 100.000 99.995
LIRS 0.150 0.155 0.400
Bk ERTE (%) 0.15 0.16 0.40
A B 254 47 6
e 1,548 695 14
o -76 32 6

HEkiR: Wind, JIEHAGIH &R &R
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HER &

EfESLE, 1Y BEfKEm R EE-3.230p = 2.550%, 2Y HEflkm =K
Fnf-4.6bp F 2.7332%, 3Y E s R4 E)-8.15bp F 2.9891%, 5Y HIE
U 25 R E-11.04bp E 3.1367%, 10Y HAEMEULES R E)-5.220p =

3.4218%,
A 2: XEHRERKREE

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
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 FHAEF B ETEI-6.37bp F 3.9956%, [EFFEEFIZ2E50-1.150p

Z 57.38bp,
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
A—X5HEE 10 FEHEGRKRRELTE)-1.0bp £ 3.13%, FIEFZETH)

-4.12bp Z 29.28bp.
B 4: EREEERNPERZE

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

13 ARHILE
5T AR R E1-227bp & 6.9402, %373 A R 2 5-22bp

% 6.9509,
5 ARMILCR
7.0000
6.9000
6.8000
6.7000
6.6000
6.5000
6.4000
6.3000
6.2000
Mm nH O NN O MO O MO N0 MO O O 0O O 0 O N O N O O o
O O O O O O O O OO O 0O O OO0 oo o o o o o
D GV G = S R A S O S S G G
AR EEEEEEEEEEEEE-EE
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 )
O O O O O O O O O O O 0O O OO0 O o o o o o o
AN AN AN AN AN NN AN AN AN NN AN NN NN NN N NN
— It AR —— FIe R AR AR —— S&oo i AR M

HEkiR: Wind, JIEHASIH & &R
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HER &

1.4 FEFI=R

RITERIF X E AR 1D FE)-14.31bp F 2.3569%, 7D Zxf-6.38bp =
2.6295%, 14D 5% 0.08bp = 2.7079%, 1M ZEEf-2.27bp = 2.8752%.

& 6: FrREmBEF R R)

8.0000

7.0000

6.0000

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
M o MnHm MO 0N N 0N 0N N N H MO MO MO N oD 0N oD H MO M ™
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
ERITERAREF R 1D FE)-143bp E 2.325%, 7D FE)-0.1bp E

2.632%, 14D ZFxf) 0.2bp &= 2.638%, 1M ZEf) 0.0bp £ 2.685%, 3M ZExrj
0.4bp Z 3.008%,

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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oy O S H R A w]

1.5 EME T
EAEEFNEF 0.00 TTE 2359 7T, HAHL N L) 0.00 STE 19.54

TCo

B 8: AN

33
31
29

25
23

19
17

15
13

e SIS RGP A ] e it RSN PR (1 20
BUERIR: Wind, MIFHRESRFA BB

NYMEX G & A5 E 3] 0.6 £ITE 56.44 55T, ICE filiEEhe
2’\] HiN3Ax) 065 £TE 66.12 LT, ICEWTI FUHAERSANEENES)

ZET % 58.13 T,
B 9: MmN
140.0000
120.0000
100.0000
80.0000
60.0000
40.0000
20.0000
0.0000
'\9"’»\, o&\/ 0’9’ 0&\, '\9”»\, 0“”9 \,}:»\’ 0%\, \/’»“’ 0“9\, x%\/ 0“’59 «')f"i\/ N i
SRR AN I NN SN SN SN SN S N N
DX S S S S S S OO M S S
—— NYMEXJE  —— ICEAill  —— ICE WTIE il

HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25
2.1 Bh=E

S FHIE MK ENALM 10 FHE GG E NG OEFM 11 =3£E)-0.24
TTE 22 7; 5 FHERHBERNZEL5-0.01 7TE 001 5T, 10 FHER
EHAA 23R 0.025 JTE 0.025 TT.

&1 BERMATERNERER

| nacorenn o | must exs)

a4 | 3% TZ RE |[SFTF| TERE | 2F7F | TERE

& 22 2,215 229 0.01 =0, 023 0.023 0.03

pif | 24 2,42 2,535 0,02 -0, 035 0 0,08

B | -0.240 | -0.208 -0.243 | -0.010 0,010 0,023 =0, 030
kiR Wind, JOEHAGIRRR B
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P23 Wil

N

2

£ CTD

% 20 TS1812 JEBRTI X &35

#& 31 TF1812 jEERAI 32 &S

1 | 160002, 18 | 2. 9630 2. 1699 | 0,9906 | 2,0998 | 26975 | -0,0187 ¢, 2¢

2 | 180015, 18 | 2. 8600 1.B6O3 | 1,002 | 1.6298 | 1,176 | 0,1613 b3, 2

3 | 170016.18 | 2, G262 17014 | 1.006% | 1.668 | 0.4481 | 0, 2797 18

¢ | 180002.1F | 2 8600 2.2 | 10111 ) 2,099 | 0.3746 | 0,2952 17.4

5 | 150019.1F | 2. 8000 18192 | 1.0023 | 1.7887 | -0.0955 | 0,3015 b ¢
BaEsRiR: Wind, SIERRBTH & &R

1 | 160014, I8 | 3. 3400 4,989 | 0.9978 | 4.3076 | 4.063¢ | -0.10z1 16.3
2 | 180016, I8 | &.174% 4.6603 | 1.0126 | 4. 3918 | -3, 2366 | 0.6139 8.2
3 | 180008, IB | 3.1300 4.4301 | 1.0087 | 4,132 |-3.3315| 0.6111 22,2
¢ | 180023 1B | 31350 49288 | 1.0128 | 4.6214 | -4. 7704 | 0.7355 29
o | 180001 IB | 3.1450 4.1808 | 1.0307 | 38329 | -0. 0463 | 0.8317 17

HHESRIR: Wind, SIEHRERES T

4 T1812 FEERAI RIS

1 | 170004, 1B | 3.3000 | B.2438 | 1.0288 | 7.1923 | 3.0143 | 0.0328 5.8
2 | 160023, IB | 3.39080 | 7.9733 | 0.979 | T.1969 | 2,519 | -0.003¢ 0.8
3 | 170010,IB | 3. 4800 B.47¢ | 1.038¢ | 7.397 | 2.3516 | 0.1108 0.7
¢ | 180004,IF | 3.4500 | 92219 | 10676 | V.7909 | 2.2938 | 0.133 14,7
o | 16001716 | 13,5100 T.726 | 0,9623 | 6.9386 | 2,1473 | 0.0618 6.3

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 . 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.



