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SHTITERMR - Bfi
SO S L = @ R 5 < . \
REESERESMA S EER,
HE A RZES

SRR, AR P 2018 £ 11 H30 H EHA
£ gRAT 7 H A W%‘%‘%%

20 5k

Mk T4 4% 5 2 F0286569

BF K5 20010856 ® fTiEMm

#% MeE 2 fERAE REA L T ) TS1812 &4038 100.09 72, 7
AL ST A 5 : F3013528 0.015 = 0.01%, FYZz 879 F. E{EHIL T2 TS1903 &
BT %S : 20013058 #4335, 100.02 5%, 3 0.055 5 0.06%, F{3z 93 Fo EfEEH
Fak A 5B 2 TS1906 A 259K 100.15 5T, 3 0.00 5 0.00%, Kk
AL STAES T F3023194 220 F. 5 FHIEFREOE 2 E H TF1812 A43F 98.90

IC, 7 0.165 =% 0.17%, Rz 2186 F. EIFHAK =
TF1903 & #J#z 98.87 jT, i 0.105 5% 0.11%), A3z 5103

RAEA F. EfEEEES TF1906 4£94R 98.69 7T, 2k 0.045 =
"7 0.05%, Mz 0 F. 10 FEHIE FEIER 8 8 T1812 &
02120370946 #4937 96.9 7T, 7 0.165 L= 0.17%, A3 3854 F. E K
shangfang@xzfutures. com HA%S £ T1903 2 453R 96.84 ¢, ¥ 0.175 = 0.18%,

PR3z 34320 F. EBHIEFRZE T1906 5494k 96.835 7T,
7 0.16 8% 0.17%, FL3Z 23 Fo

® ETRELRIEEIN

MEHEGRREEEHERAERES, FERANREE
R, BEEWGEK; MEHE, SERERKEERKBAR
—, Hrh 10 FHI 1T 1bp = 3.36%, IRS /NET{T. B
BRITHRETE AT TIHERIE, BEE 02T, KZH
HRESFETIT, EPRRESFIERKIETT, H
R EIFRREBAE X EAREIRYFE, EARSEMEERH
— S RMHNTREEMEEmE T, FERSFERTITE
SHBRPENT, B%Es, BEKK, XEBEAH
B9 PMI $UBRFUE B FH G20 ig<. #1EL, KHIRE
HAZEREE, MR EEEMTENE (2 T = 2TF)
BEFERAZRBHIERRZ TETF (11) #oik
B, MHsE,
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1. BTN AR S REE

MENELRE, £ TS1812 5425
© 318 F, KAl
22 5103 F, # 13909 F, REI—XRFHEE 727 F; £ T1903 & 445

Hi R 96.845 F, B3z 34320 F, #F 63901 F,

E.If:—o

M 1 BRI

Hf79100.085 7T, RX3Z 879 F, #F

AI—22 % BB & 875 F; TF1903 527

2581179 98.885 7T, B

REI—X 5 HREE 312

___@fh_ TF1812  TF1903  TF1006 _
FEM 98.745 98.800 0.000
S HEARY 98.900 98.870 98.690
B 99.000 98.915 0.000
AR 98.735 98.800 0.000
LR 98.960 98.885 98.960
ik ik 0.165 0.105 -0.045
HRERTE (%) 0.17 0.11 -0.05
A 2,186 5,103 0
HoE 1,946 13,909 26
2% -2,170 727 0
__ @f  T1812  T1003  T1906 _
AN 96.745 96.790 96.845
S AEARY 96.900 96.840 96.835
BEm 96.970 96.920 96.890
AR 96.745 96.715 96.750
B 96.905 96.845 96.855
ik ik 0.165 0.175 0.160
KBk (%) 0.17 0.18 0.17
RAS 3,854 34,320 23
o 1,151 63,901 443
% -3,569 -312 2
At TS1812  TS1903  TS1906 _
FHM 100.000 100.000 0.000
LA 100.090 100.020 100.150
BE 100.100 100.035 0.000
AR 100.000 99.965 0.000
LEEAf 100.085 100.025 100.160
ik ik 0.015 0.055 0.000
KRR (%) 0.01 0.06 0.00
AT B 879 93 0
e 318 887 14
2 -875 -2 0

HHERIE: Wind,

SOLHATRA & BB
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HER &

EfRIzsnmE, 1Y SERKREETE-1.00p Z 2.47%, 2Y HiEGRIE R T
5l 1.12bp % 2.6893%, 3Y E R KL E)-0.59bp Z 2.9956%, 5Y HE fR
Y35 &2 5)-3.89bp £ 3.1505%, 10Y HEE{EULZE R E-1.00bp Z 3.36%:

B 2: XERRE kR
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e 11 £ ] 57 ) JH A 25 234 Hh 5t 1 o7 BB 25 A5 4

— i [ 5 B B 25 261 104F
HIESRE: Wind, SIEHRESRIA SR

10 FHIEF AU mF L E-4.000p = 3.8394%, EIFE f7F]2=3850-3.00bp

Z 47.94bp.
3: 10 FHEFHRKRENEFEGENE
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
> > > > > %) > > > > >
,0”9 9“"0 9‘50 ,6\'0 ,0‘”'0 ,»”'Q ,0”'0 9“"0 ,0"'0 ,0’\'0 ,@9
NS AN SN AN S SN SN S RN AN
S LTS SO M MO S A S M\

e H i [ 5 ) AU 25 2 104F
%ITE;E;E : Wind , /\'LIEHH E%&ﬁlg

1.2 EfRias A F =
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HER &

B—XZZHEE 10 FHEFRKEEREE-3.00p E 3.03%, HEFZEE)

2.00bp & 33.00bp.
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

FHEEGRI AR 10— 2 107

HHEsRIE: Wind, SIERIERRR L AR

13 ANRHILE
25T 5% AR T R E12550-147bp 3 6.9353, 27T 55 A R 441 2550-109bp

ZF 6.9451,
B5 ARMLCE
7.0000
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O O O O O O O O OO O 0O O OO0 O o o o o o o
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L e T e T e T = s = e T s e s e T s D s T = s T s S e T s T s I e T
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BARRIE: Wind, SFERESHT&ER
14 |



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

HER &

RITERIF X EMFIZR 1D FE)-25.65bp & 2.2961%, 7D Zxf-0.03bp =
2.8629%, 14D 255-2.67bp Z 2.8927%, 1M 25 xf 38.00bp = 2.938%.

B 6: RFAEBEFIRR)
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BiEsRIR: Wind, SIERRESRT A& AT
EiRITERAREF R 1D ZHh-27.7bp = 2.262%, 7D FEx) 0.0bp F

2.65%, 14D 5%} 0.0bp = 2.663%, 1M 3E5H-0.21bp & 2.6969%, 3M 2EEf
0.54bp Z= 3.1094%.

7 EBRETE E kiR fEFIZR (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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BAESETHNES) 000 7TE 2352 T, HEA#LZHNES) 0.00 TE 19.18
jTl:o

B 8: R

— TR —R T (1 )
iR Wind, SGIERBSHT &2 B
NYMEX FUHEER & L4 H (1305 1.16 ST = 5145 557T, ICE fhiMidEk

BALEHEMER) 0.82 27TE 59.91 £jT, ICEWTI [FRERENEHNE
%) 0.96 £ T % 52.80 7T

9: JRimHTH%
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HEkiR: Wind, JIEHAGIH & &R
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2.1 Bh=E
5 FHIE BT E NS AT 10 fﬁﬂﬁlﬁf,ﬂﬁﬁi‘IﬁAf’J HEANM1 =3 5)-0.06
JTE 2.04 5T; 5 FHIEGMEERNZXS) 0.105 JTE 0.075 5T, 10 FH]

H A SR HAf £ 5)-0.01 TI:E 0.06 IT,

&1 BERMATERNERER

ad | 2% TE BE | ZETE| TERE | 25TF| TERE
NE | 205 2. 04 2108 | 0.078 | -0.078 | 0.08 -0,01
HIfE 2 2.1 206 | -0.03 0.03 0. 07 -0.01
Bl | 0085 | -0.00 | 0.045 | 0105 | -0.105 | -0.010 | 0,000

HEskiR: Wind, JIEHAGIRA B
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P23 Wil

N

2

£ CTD

&/ 2: TS1903 FEBRTAI &5

#& 3: TF1903 JEERAI 32 8IS

1 ] 160007.IB | 3.0000 | 2.3753 | 0.9916 | 2.3 | 3.0585 | -0.1408 4

2| 180007.1B | 2.9300 | 2.3699 | 1.0083 | 2.2724 | 2.4934 | 0.2371 1.9

3 | 180002.1B | 2.8000 | 2.1589 | 1.0098 | 2.0579 | 1.576 | 0.5554 18

4 1180022, 1B | 2.7300 1.8877 ] 0.9999 | 1.8585 | 1.3246 | 0.4697 11.7

5 | 170023. IB - 1.9096 | 1.009 — —- - -
BERIR: Wind, MXIEEIEIR & AR

& 4: T1903 FEERAI 3RS

1 | 160014. 1B | 3.2850 | 4.5479 | 0.998 | 4.2669 | 3.2768 | -0.0916 13.7

2 | 160025. 1B | 3.2500 | 4.9699 | 0.9909 | 4.7023 | 3.0805 | -0.0646 5.6

3 | 180016.1B | 3.1500 | 4.6192 | 1.0119 | 4.3109 | 1.2872 | 0.5611 52.2

4 ] 180009.1B | 3.1504 4.389 | 1.0064 | 4.0911 | 1.1978 | 0.5497 23.5

5 | 180023.1B | 3.1350 | 4.8877 | 1.0121 | 4.5803 | 1.1343 | 0.6049 8.6
HEfoR: Wind, JOEHASIH & ED

1 | 160023. 1B | 3.4500 7.9342 | 0.9796 | 7.1573 | 2.9877 | -0.033 11.6

2 | 160010.IB | 3.4775 7.4356 | 0.9936 | 6.7135 | 2.958 | 0.0201 14.1

3 | 160017. 1B | 3.4600 7.6849 | 0.9828 | 6.8992 | 2.8917 | -0.0012 6.6

4 | 180011. 1B | 3.3800 9.4712 | 1.0549 | 8.0923 | 2.4854 | 0.3302 29.3

5 | 170025. 1B | 3.3950 8.9315 | 1.0621 | 7.6571 | 2.396 | 0.3869 1.7
FIERIE: Wind, SIERRERATAED
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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 ERAMBWNHESE . XERAKRATLHECSARERBEABFI—
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
Bie HEMBAT, ARARRIMEMARERAREPHREAASTHS
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.



