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BF K5 20010856 ® 1TiE[E B

ki MEE 2 EEIE IR E H AL TSI1812 AR

Mok FAE %% F3013528 100,00 5% B 0.00 5% 0.00%, R3O0 F. EMEEIEE T

RIS 20013058 £% TS1903 &35 99.96 7¢, B 0.0 5 0.01%, M3

%% A 260 F . EEER 5 S TS1906 & 238 99.975 5, B 0.10

ML TGS 5 : F3023194 o 0.10%, A3z 3 F. 5 FHAE MK B TF1812

I EI %5 : 20013780 A%3R 100145 5¢, 7 0.00 5 0.00%, 30 F. Efk
Hi%E T2 TF1903 & 248 98.875 &, 5K 0.08 = 0.08%,

AN Rz 6769 F. EEHILIES TFL906 A £)3 98.95 7T,

#% B 1195 3 1.19%, A3z 1 F. 10 FHIE IR 32

021-20370946 B T1812 &438 96.8 5¢, 7 0.065 STk 0.07%, ML 2

shangfang@xzfutures. com F. EMEEEEH T1903 44938 96.83 ¢, i 0.13 5

0.13%, 3z 35077 F. EfiHitfEZ T1906 529#%
96.795 7T, 7k 0.095 5 0.10%, FL3Z 15 F-.

® ETRELRIEEIN

FEHEGRRESKSRAREZES, FEAAEE
A, BE/AMBEGK; MEFHE, BfRREREHKRE,
Hrh 10 F£HI 47 0.50bp & 3.35%, IRS /N L{T. B
BRITHREFE AT TIHRE, BEE0{ZT, KEH
HRESFXEEBARTT, BRESFMETITIREM
WK, BiRZEIRER S EEMBMHIANLIRF =&
M, EESERm, FTEEBCRAREK, BEE/N
MR, #IEL, KEAREENZEFE, RERES
FSEMEMLL (Z T = 2TR) SE3FEHE TF &= T(1:1)
HE, Ms%
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1. WiHTIRMNAR SR

MENEARE, £ TS1903 EALEEMA 99.95 5T, B 260 F, HE
730 F, WA —RX 5 HIEE 1 F; TF1903 4% HE 1 /7 98.83 T, A3 6769
F, HE 14175 F, BRE—XRXHHEE 302 F; F /1 T1903 5ALEEMN A
96.765 F, A3z 35077 F, 63957 F, KpI—x 5 AEE 1947 =,

M 1 BRI
__@ft  TFIBl2  TF1903  TF1906

FEHAN 0.000 98.680 98.950
g N 100.145 98.875 98.950
SEr 0.000 08.875 98.950
AN 0.000 98.600 98.950
gEEAN 100.180 98.830 98.950
Tk 2k 0.000 0.080 -1.195
K ERE %) 0.00 0.08 -1.19
J5 %< 0 6,769 1
o 1,845 14,175 27
% -100 302 1

__ @ TiBlp  T1003  TI906

FEHAN 96.800 96.490 96.470
LA 96.800 96.830 96.795
5 96.800 96.835 96.795
AR 96.800 96.440 96.470
EEAN 96.800 96.765 96.760
Tk 2k 0.065 0.130 0.095
K EkE %) 0.07 0.13 0.10
AL T 2 35,077 15
o 837 63,957 447
2 -305 1,947 1

@  TSIslz  TS1903  TS1906

FEHAN 0.000 99.720 99.975
LA 100.000 99.960 99.975
5 0.000 100.000 99.975
AR 0.000 99.720 99.975
EEAN 100.000 99.950 99.975
Tk 2k 0.000 0.010 -0.100
KRR (%) 0.00 0.01 -0.10
5% 0 260 3
o 316 730 14
% 0 1 0

HEkiR: Wind, JIEHAGIH & &R
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EfRIzsmmE, 1Y BEREEETE-0.03bp F 2.4823%, 2Y HiE R
ZAFRf) 2.33bp F 2.7198%, 3Y EFWHZE LR 0.830p = 2.9982%, 5Y Hj
E e as R L 5)-0.74bp E 3.1279%, 10Y HAEfRULEE E5)-0.50bp =
3.35%.

B 2: XERRE kR
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HaEsRIE: Wind, SXIERIERRF L AR

10 FHIEFEWRETE-1.11bp F 3.8245%, EFEEFIZ2E50-0.61bp
ZE 47.45bp.

3: 10 FHEFHRERRNEFERFE

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

= {5 E T 5 2 i 2 26 104
BERIE: Wind, MIERIGIRT & ER

EJF10v-E 10y (£

1.2 EfRias A F =
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HER &

B—XZZHEE 10 FHEFRKGEREE-3.00p E 2.98%, HEFZEE)

2.50bp & 37.00bp.
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
ST AR T AREIN R 74bp B 6.9431, EITHARTUAHN TFH-551bp

% 6.8885,
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BARRIE: Wind, SFERESHT&ER
14 |
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HER &

RITEFUR A EEFZR 1D Z5f-18.8bp = 2.5301%, 7D Zxf-26.44bp =
2.6454%, 14D 25 5f-19.14bp Z 2.6922%, 1M 2Exf) 63.98bp = 3.2628%.

B 6: RFAEBEFIRR)

8.0000
7.0000
6.0000
5.0000
4.0000
3.0000
2.0000
1.0000

0.0000
M o MnHm MH N 0N 0N 0N N N H MO O O N oD 0N oD H O oM ™
A S B EEEE AL
o NN < N O N0 0 AN NN S N O N0 O O
32339239993 H 903035090 Q0 o
N NS IS IS IS IS IS IS IS IS N I o0 0 60 0 0 o0 0 00 o0 o0
L e . = T T = . = = D = = D = D = s e T e S e S . D s S s I
O O O O O O O O O O O O O O o0 O o o o o o o
AN AN AN AN AN AN AN AN AN AN NN AN NN NN NN NN
ROO1 R0OO7 RO14 R0O21 R1M R2M R3M

BiEsRIR: Wind, SIERRESRT A& AT
EXRITERAREF R 1D £ 5)-12.70bp = 2.515%, 7D Fx)-5.1bp

2.618%, 14D FH-2.50p & 2.648%, 1M 2Ef 1.3bp F 2.714%, 3M ZBE)
0.4bp Z 3.117%.

7 EBRETE E kiR fEFIZR (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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BAZETHN3E) 0.00 7TE 2349 T, HEA#LZHNES) 0.00 TE 18.92
jTl:o

B 8: R

— TR —R T (1 )
iR Wind, SGIERBSHT &2 B
NYMEX FUHEER & L4 H 2R 2.02 ST 52.95 557T, ICE fhjHidEk

EAEHEMEE) 2.23 E£ILE 61.69 £iT, ICEWTI FHEREANERENT
§f) 2.2 =TT E 54.09 7T,

9: JRimHTH%
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60.0000
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HEkiR: Wind, JIEHAGIH & &R

2. HiZBRERM CTD 25
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2.1 Rin=

5 FHAEMRIASR E DA AN 10 FHIE IR E L& AEENNELE)-0.03
JTE 2.065 jr; 5 FHIEGHIGEHIMNZL5) 0.00 ;tE 1.35 ¢, 10 FHIE
RER R EEHAIN =25 0.00 7t 0.035 L.

&1 BERMATERNERER

adl | HF TE BE |ZETE| TERE | 3FTF| TERE
W | 23 2. 065 2.19 1.3 -0.12 0. 035 0. 005
B | 34 2.095 3.445 | 1.39 -1.35 0.035 0
B | -0.030 | -0.030 | -1.255 | 0.000 | 1.230 0. 000 0. 005

HEskiR: Wind, JIEHAGIRA B



@ >LIE 115 45 L4
B gjﬁ% CHINA I\]DUSTRIAI SECURITIES FUTURES CO.,LTD.

2.2 £ CTD

% 20 TS1903 JERRTI &35

160007.1B | 3.0000 23726 | 09916 | 2.2972 | 2.7874 | -0.0632
180007.1B | 2.9200 23671 | 1.0083 | 2.2697 | 2.1616 | 0.3318 0.4
160002.1B | 2.9000 2126 | 09917 | 2.052 | 2.097 | 0.1273 57

180022.1IB | 2.7100 1.8849 | 0.9999 | 1.8558 | 0.9216 | 0.5786
180002.1B | 2.7200 21562 | 1.0098 | 2.0553 | 0.7169 | 0.7922

HaEskiR: Wind, JOEHAGIRRR B

i |lw|N |-

#& 3: TF1903 JEERAI 32 8IS

1 | 160025.1B 3.1416 49671 | 0.9909 | 4.7004 | 0.9743 | 0.5114

2 | 180023.1B 3.1400 4.8849 | 1.0121 | 4.5775 | 0.8704 | 0.6736 2.2
3 | 180016.1B 3.1241 4.6164 | 1.0119 | 4.3084 | 0.5648 | 0.7611 25.3
4 | 180009.1B - 4.3863 | 1.0064 - -- - --
5 | 160014.1B - 45452 | 0.998 - - - -

BHERIR: Wind, MIFHRESRFL BB

5 4: T1903 FEERTT X HI%
_

1 160017.1B 3.4874 7.6822 | 0.9828 | 6.8956 | 3.0314 | -0.0368

2 160023.1B 3.4555 7.9315 | 0.9796 | 7.1543 | 2.5919 | 0.0727 1
3 160010.1B 3.4756 7.4329 | 0.9936 | 6.7108 2.378 0.1761 1
4 180019.1B 3.3800 9.7178 1.044 8.2392 | 2.2386 | 0.3559 61.3
5 180011.1B 3.3900 9.4685 1.0549 | 8.0889 [ 2.2338 | 0.3997 20.4

%I?E*;E Wmd, /\'IIEHH E}Fyiﬁﬁ
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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 . XERARATLRHEECSARERBAT—
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 EEMBAT, ARARRIMEMAREREREPREAARTHS
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.



