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SHTITERMR - Bfi

SOEH 5 F1 % 725 R 5 BEEBE, HEsFRE
y =

SHEIT. AR 018 F 1L [2TH BH—
48R 70 H A W @E%

ok

Mk T #5552 F0286569

BF K5 20010856 ® fTiEMm

ikl MEE 2 SEARE A SE /) TS1812 A 4938 100045 7T,
ML SEAE S5 : F3013528 % 0.015 5 0.01%, FZs 85 F. EEHA T TS1903
BITEW %S : 20013058 A3 99.96 52, B 0.015 5% 0.02%, FiZz 188 F. EfE
=k HR #5582 TS1906 44938 100.15 5T, % 0.045 5§ 0.04%),
AL STAE 2 s F3023194 M3 0 F. 5 FHEFHEEZEE TF1812 4491

98.595 J¢, Bk 0.125 5k 0.13%, RR3F 1126 F. EH{EHAt
T2 TF1903 £44k 98.65 jT, ®k 0.115 7% 0.12%, RR3Z

HEA 6102 F . EffHALEFE S TF1906 424 98.69 7T,  0.03
kS 5 0.03%, A2 0F. 10 FHIERUALILZE A T1812
021-20370946 & 293 96.51 7T, % 0.23 JTEk 0.24%, RLAZ 2302 F,
shangfang@xzfutures. com EHAES T /7 T1903 & 493K 96.465 7T, 2k 0.17 =% 0.18%),

A2z 42826 F. EfFHAGRRZ T1906 5253k 96.44 7T,
2 0.195 =% 0.20%, 3z 138 F.

® ETRELRIEEIN

FEHEGRRESESHRE, FEREYT X, ES/)E
Wik BELE, SEHREGERERKSRA—, Hf 10
FFEHA 1T 2.34bp = 3.4151%, IRS g _F{T. BERIT
BEET(E AN TIHERIE, H#EI%E 1000 27T, KZEEE
RESFIE LT, HPRRAXLTREERK, B€M@
BE, RERGAERTHRETEEAAMIHREASEE
EARFEIERAFIZ M TN, FREZEREH
Nig Lk TRER B FOR/ N BB BT K, I8k
EBHEES/NEWKE. BIEL, KERAZENZRESR,
FHRARE EMFME (2 T % 2TF) SEFFRiE
CERAZHZ TS TF (11), {UEsE,
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1. TWiHTENEREREIE

MENELANRE, £ TS1812 ALEFE M 100.045 7T, M3z 85 F, #F

© 1236 F, BREI—RH HBE 43 F; TF1903 52y

281179 98.635 7T, AL

32 6102 F, € 12710 F, BEI—XZHEE 645 F; £ T1903 544

iR 96.42 F, R 42826 F, 4 62565 F,

E.If:—o

M 1 BRI

REI—R 5 HBEE 1692

__ft  TF1812  TF1808  TF1906 _

FrEAN
WY
i
ALY
gEE Y
Tk ik
BRERTE (%)
RRAT B
ESRE s

98.755
98.595
98.800
98.560
98.610
-0.125
-0.13
1,126
4,343
-555

98.840
98.650
98.870
98.605
98.635
-0.115
-0.12
6,102
12,710
645

0.000
98.690
0.000
0.000
98.610
-0.030
-0.03
0
26
0

_ me [ Waeia 008 N ae06

FFHELA
WA
S aE
AR
a5
Tk gk

kMR %D

|57
ER e
R

96.855
96.510
96.890
96.425
96.495
-0.230
-0.24
2,302
5,598
-618

96.750
96.465
96.830
96.360
96.420
-0.170
-0.18
42,826
62,565
-1,692

96.590
96.440
96.615
96.350
96.440
-0.195
-0.20
138
318
107

__@hF  TS1812  TS1908  TS1906 _

TrELAT
B
e
AT
a5
Bk ik

TkEmE %D

R R
O
%

100.135
100.045
100.135
99.980
100.045
0.015
0.01
85
1,235
-43

99.995

99.960
100.015
99.925
99.960

-0.015
-0.02
188
865
25

0.000
100.150
0.000
0.000
100.120
0.045
0.04
0]

14
0

HEkiR: Wind, JIEHAGIH &R &R
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HER &

EfRIzsznmE, 1Y BEGRKEETE)-1.08bp F 2.5007%, 2Y HiE R
FAFRf) 0.27bp ZFE 2.7173%, 3Y E Rz ZE L 5-0.34bp F 3.0098%, 5Y Hj
E R am EE5)-0.97bp F 3.1756%, 10Y HAEfRUREES) 2.34bp &=

3.4151%.
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 FHIEF R EEE) 1.24bp = 3.9143%, EFEGEMNELZF)-1.1bp E

49.92bp.
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 5 IES

BI—X5HEE 10 FHEGKRZEETE) 1.00p £ 3.06%, FEFZETE)
1.34bp = 35.51bp.

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

13 ARHILE
5T AR RIS 147bp F 6.9453, 3353 ARUALHNEE)-700p

% 6.9351,
.
B5 ARMLCE

7.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
M MO MmO 0N M 0N M oD MO 0N MO 0N M 0N 0N M oD M o M o ™M
S 29 Q0 93 9809803903093 08 0Y
I N M < N O N0 O 0 4N d NN < N OSSN 0 0 O
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 )
o O O O O O O O O O O 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

=

B

— FILR AR MH RS —— KIe it AR TR —— Rt AR Mo

HEkiR: Wind, JIEHASIH & &R
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HER &

1.4 FEFI=R

WRITE B EMEFIZR 1D 25 15.09p & 2.5269%, 7D FE) 21.77bp F
2.8044%, 14D ZFxf) 3.98bp Z 2.8687%, 1M ZFEf 48.69bp Z 3.0363%.

& 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
EiRITERAREF R 1D %&E) 14.2bp £ 2.498%, 7D %z 1.6bp

2.644%, 14D ZFxf) 0.6bp = 2.661%, 1M &) 0.2bp £ 2.693%, 3M Zxrj
1.2bp % 3.085%.

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]

15 Bl E 7

BAEEFHMNS) 0.00 ;TR 2352 T, HEA#LZ ML) 0.00 TE 19.18
jTl:o

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 FEHEBRREALEEMN L) 1.21 £t E 51.63 =T, ICE FaifiiEEk

EANEEMNTE) 1.52 £ E 60.56 =T, ICEWTI FHEREALEEHNT
5 1.05 =T E 52.71 EIT.

9: FEHME

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000
0.0000

—— NYMEXJ&lT  —— ICEAih  —— ICE WTIJ& i

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

2.1

4
5

ES

5 FHIEHRMRENSGAMN 10 FHEGHMKRENSAEENNEZELD
BRI Z2 ) 0.02 ;tE-0.025 T, 10

0.085 FLZ 2.215 7T ;
FHIE AL

&1 BERMATERNERER

| namncorenn e s |

ﬂEHH.1J\/
SEHR Z T 55-0.03 STTZE 0.075 7o

ad | =% TE RE |ZETE| TEWRE |SETF| TERE
WE | 215 | 228 217 | -0.025 | 0.028 | 0.078 -0, 02
pifE | 1.8 2.13 2085 | -0.045 | 0,045 | 0.105 0
B | 0135 | 0.085 | 0.085 | 0,020 | -0.020 | -0.030 | -0.020

kiR Wind, JOEHAGIRRR B
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N

2 £ CTD

% 20 TS1812 JEBRTI X &35

1 | 160002.1F | 2 9100 2137 | 0.,59906 | 2.083 | 0.5841 | 0,1167 1.6

2 | 180002.1F | 2. 8400 2 1671 | 1.0111 | 2.0861 |-1.7837 | 0, 326% 15, 2523

3 | 180015, 18 | 2, 7700 1B274 | 1,004 | 1.997 |-2.1948 | 0, 3258 34

¢ | 170016, 1K | 2. 7738 1. 668D | 1.0069 | 1.6352 | -2, 3674 | 0,354 23

o | 18002218 | 2 7700 1,899 | 0.99%% | 1.8667 | -5, 2627 | 0,379 12,3
BERIR: Wind, MXIEEIEIR & AR

#& 3: TF1903 JEERAI 32 8IS

1 | 160014, 1B | 3.3415 | 4. 9962 | 0.998 | 42747 | 3.2269 | -0.0774 a5

2 | 180023 IB | 3.1771 48939 | 10121 | 4.9882 | 0.9731 | 0.6705 15.4

3 | 180016, IB | 31704 | 4.6274 | 10119 | 43189 | 0.778Z | 0.7283 b5, 9

¢ | 180008, IB | 31709 | 4.3973 | 1.O0B4 | 4.0992 | 0.6832 | 0.7183 28, 36

5 | 160025, IE - 49781 | 0.990% | — - - -
HERIE: Wind, MIERRERRTAED

& 4: T1903 FEERAI 3RS

1 | 180019,IB | 3.4100 | 97288 | 1.044 | 8,248 | 2,1392 | 0.4017 19.3
2 | 180027.IB | 3.3918 | 9.9973 | 1.0208 | B.6043 | 1.9864 | 0.381% 4.8
3 | 160017,IB | 3.4B00 | 7.6932 | 0.9828 | 6.9068 | 1.8643 | 0.Z818 1

¢ | 160023, 1B | 3.4612 | 7.942h | 0.9796 | 7.1601 | 1.7B47 | 0.3042 2.8
o | 170018,IB | 3.4300 | B.6B04 | 1.0436 | 7.471 | 1.6233 | 0.5633 15

BIESRIE: Wind, SGEHISHT&
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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.



