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XIEEABR A =R RS y% %qumziﬁzgu%q MLF %ﬁﬁ_.
= T/ N AL

LRI A 2018 125 7H EfHE

48R 70 H A W%E%

x| S

Mok F A% 5 . F0286569

BF KM %S 20010856 ® fTiEMm

% FEH 2 FHERPREZEAAY TS1812 4493R

Mk T #6455 . F3013528 100.00 7T, # 0.125 5 0.12%, AR3Z 0 F. EfFEALE

A K% 5 . 70013058 J1447 TS1903 4 23k 100.095 T, i 0.02 =% 0.02%,

SN M3z 98 F. EfREALFEE TS1906 & 403R 99.92 7T, B

AT AE G 5 F3023194 0.00 5 0.00%, 3 0 F. 5 FHIEEHEEZEB

IR 5 20013780 TF1812 4 #93% 100.145 5¢, B 0.17 =% 0.17%, K 0
F. EfREASRTZF TF1903 £29# 99.045 JT, 7k 0.08 =k

BERA 0.08%, RE3Z 7271 F. ERHEALIFEZE TF1906 & 294k

SRS 98.785 jr, #k 0.00 5 0.00%, A3z 0 5. 10 FHAE fRHR

021-20370946 $iR 3T E A T1812 A 493R 96.8 7T, & 0.295 FT5% 0.30%,

shangfang@xzfutures. com FRZE 0 F . B SRS T 5 T1903 & 4938 97.18 7T, % 0.12

o 0.12%, RY3z 37037 F. E{RHIERFEZ T1906 529
97.105 Jt, ik 0.08 =k 0.08%, A% 3z 33 F.

® ETRELRIEEIN

MR E AR FEE/NESTE THRER, FERRZ,
it B & T/ IMEYEK; AHE, RSEHREFRIK
mBHWEEA— LT, Hrp 10 8 £170.01bp =
3.2751%, IRS B AMET1T. FERITHAT 1875127T 1
FH] MLF 1, FIRFETRIH, ZE2HEHRE,
REFRRKEAN—, REKEENEA, HFARHEKR
MR ERKEREMHARZEE. #FL, KEKREENS
BE, MEREAEMTERLE (3T = 2TF) %8356
HREHWREIRERE, NHSE.
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HE# &

1. WiHTIRNAER SR

MENELRE, F/1TS1903 5ALEE MK 100.10 7T, KX 98 F, HE
793 F &K H—X 5 HEG 43 F; TF1903 44458 18 99.03 7T, ji 3z 7271
F, 115604 F, BKE—RXHHEE 316 F; F /1 T1903 5ALEEMN N
97.145 5T, FR3Z 37037 F, 4 61904 F, KEI— 5 HES 226 F,

M 1 BT
__@ft  TFIBl2  TF1903  TF1906

FEHAN 0.000 98.965 0.000
g N 100.145 99.045 98.785
SEr 0.000 99.070 0.000
FARA 0.000 98.905 0.000
gEEAN 100.380 99.030 98.850
Tk 2k -0.170 0.080 0.000
K ERE %) -0.17 0.08 0.00
AL T 0 7,271 0
o 1,595 15,604 28
% -250 316 0

__ @ TiBlo  T1903  TI806

FEAAN 0.000 97.180 97.135
LA 96.800 97.180 97.105
5 0.000 97.220 97.205
AR 0.000 96.980 96.990
EEAN 97.180 97.145 97.105
Tk 2k -0.295 0.120 0.080
K EkE %) -0.30 0.12 0.08
AL T 0 37,037 33
o 567 61,904 499
% -70 226 15

M TSIslz  TS1903  TS1906 _

FEHAN 0.000 100.060 0.000
LA 100.000 100.095 99.920
i 0.000 100.110 0.000
AR 0.000 100.050 0.000
EEAN 100.150 100.100 99.945
Tk 2k -0.125 0.020 0.000
KRR (%) -0.12 0.02 0.00
AL 0 98 0
o 210 793 15
% 0 43 0

HEkiR: Wind, JIEHAGIH & &R
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HER S

EfISLE, 1Y MEfRKEREE-0.19p = 2.4585%, 2Y HiE fillkam
RAE]-1.88bp = 2.6346%, 3Y EfFULzE R 5-3.18bp F 2.9015%, 5Y HA
E ik R E) 0.16bp = 3.0734%, 10Y HjEGMm RS 0.01bp =

3.2751%,
A 2: XEHRERKREE

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N NN 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
O T G G A S G SV (s g
S92 929993 T T8 03939 90 QS -
N N IS IS IS IS IS IS IS IS IS N 00 60 60 60 60 o0 60 0 o0 o0
R — - — —l — — R — — — i —
O O O O O O O O O O O O O OO0 OO0 o o o o o
N &N AN AN AN AN AN AN ANAN AN NN NN AN N NN N NN
e {5 1] 57 80 AL 25 0 14 e T i [ f57 I AU 25 3 245
e L {5 [ 57 80 AL 25 235 Hh 5t 1 o7 BB 25 A5 4
e {5 [ 57 B A 2 %6 1045

HaEsRIE: Wind, SXIERIERRF L AR

10 FHIEF AU m R EE-2.050p £ 3.7249%, EIFFEfFIZ350-2.06bp

Z 44.98bp,
3: 10 FHEFREEEMNE FEFRZ=
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 5 T3 B I 2256 104 [ JT10v-[E fiiroy Cf)

HEkiR: Wind, JIEHAGIH & &R

WE S ESILESIES
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HER S

BI—XZZHEE 10 FHERK@mEER-1.80p = 2.898%, HEFIZEE)

1.21bp Z 37.71bp,
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
S£5T5% AR A1 255h 123bp F 6.8509, 755 A R U125 5h 1750p

% 6.8837,
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 MO 0N MO 0N MO 0N M N 0N M N M 0N M o oM
O O O O O O O O OO O 0O O OO0 O o o o o o o
Y = R S ST S G g
S22 999393 HIO00 0090 QS
N N IS IS IS IS IS IS IS IS IS N 00 )0 60 60 60 60 o0 o0 o0 o
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
(@) O O O O O O O O O 0O OO o O o o o o o o
AN AN &N AN &N AN AN AN NN AN AN AN NN NN NN AN NN
—— F T AR TN —— FTT AR TITRAT —— 7o AR T

BARRIE: Wind, SFERESHT&ER
14 |
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HER S

RITERAF X EBFR 1D FE) 17.66bp = 2.4426%, 7D FE)-0.1bp =
2.5584%, 14D 25 %f-3.83bp ZF 2.5761%, 1M 2 xf 21.11bp = 3.5341%.

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

HaEsRIE: Wind, SXIERIESRF L AR

EERITERLFEFIR 1D &) 15.1bp & 2.418%, 7D ZEE) 1.90p =
2.60%), 14D % f-0.1bp = 2.612%, 1M 2 xf 2.8bp Z 2.81%), 3M 35} 0.0bp

ZF 3.133%,
70 _EBER1TE R LR EF & (shibor)
5.3000
4.8000
4.3000
3.8000 :
3.3000
2.8000
2.3000
1.8000
Mm o MHm MH 0N N 0N 0N N O oH MO MO MO N 0N 0N 0N O M M ™M
O O O O O O O O O O O O O OO0 oo o o o o o
R G G S G G G A P - Gy G S G <
AR EEEEEEEEE- R
NS N IS IS IS IS IS IS IS IS IS I o0 0 0 0 o0 o0 00 00 o0 o0
i — o — i — D — — — e — —
O O O O O O O O O O O O O OO0 O o o o o o o
AN AN AN &N AN AN NN AN NN N NN NN NN N NN
s SHIBORO /N e SHIBOR 1 W s SHIBOR2W SHIBOR1M e SHIBOR3M

HEkiR: Wind, JIEHAGIH & &R
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HER S

BAZETHN3E) 0.00 7TE 2349 T, HEA#LZHNES) 0.00 TE 18.92
jTl:o

B 8: BRI

N
NN SN

Q
Q N " ¢l
» » » N
Q S D N

O S
— TR —R T (1 )
iR Wind, SGIERBSHT &2 B
NYMEX BUHERR & LEH N ERN-1.40 £5TE 5149 5T, ICE 7iliEEk

BNEEMEE-1.50 ETE 60.06 £5T, ICEWTI FUHIERENEENE
5f1-1.06 25T ZE 53.43 E T,

9: JRimHTH%

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000
0.0000

——NYMEXJEJ  —— ICEAiill  —— ICE WTIE i
ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

2. HiZBRERM CTD 25
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2.1 BRin=

5 FHAEMREASR E N &AM 10 FHIE ISR E LS ASEEN N EEE)-0.02
TE L 885 7C; 5 FHIEFRHIRENZEZTSE) 0.00 TE 1.35 5T, 10 FHE
RER R EEHAIN =25 0.00 7t 0.035 L.

&1 BERMAERNERER

adl | HF TE BE |ZETE| TERE | 3FTF| TERE
nE | 32 1. 885 L7 | 1.3 0.18 0. 035 0. 04
Bl | s 1.905 1.76 1.3 0.18 0.035 0. 035
B | -0.020 | -0.020 | -0.015 | 0.000 | 0.000 0. 000 0. 005

HHEkIR: Wind, 3X

LRGSR & BB
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2.2 £ CTD

R’ 2: TS1903 FEBRT] &5
_

1 | 180007.1B | 2.8600 2.3507 | 1.0083 | 2.2533 | 2.1769 | 0.3072

2 | 150019.1B | 2.6617 1.7589 | 1.0019 | 1.7285 | 1.1739 | 0.5123 3. 5

3 | 180022.1B | 2.6700 1.8685 | 0.9999 | 1.8394 | 1.0948 | 0.4983 1.7

4 | 180002. 1B - 2.1397 | 1.0098 - - — -

5 | 170023. 1B - 1.8904 | 1.009 - - — 0.022
kiR Wind, JOEHAGIRRR B

#= 3: TF1903 FEERAI Z &5
23 .k /S N N e

1 160014. 1B 3. 2400 4.5288 0.998 4.2481 | 3.1184 | -0.0458

2 180023. 1B 3. 0600 4.8685 | 1.0121 | 4.5617 | 0.2796 | 0.7906 14.6

3 180016. IB 3.0600 4.6 1.0119 | 4.2924 | 0.2753 [ 0.7938 23.8

4 180009. 1B 3. 0404 4.3699 | 1.0064 | 4.0728 | -0.0519 | 0.8478 8.4

5 160025. IB — 4.9507 | 0.9909 - - - —
BiEsRIR: Wind, SIEERSTH & EB

/41 T1903 EBRAIRZHI%F
_

1 160017. 1B 3. 4000 7.6658 | 0.9828 | 6.8821 [ 2.4543 | 0.1051

2 170018. 1B 3.3363 8. 663 1.0436 | 7.4489 | 1.6227 | 0.5102 4.7
3 170004. 1B 3. 3500 8. 1836 1. 028 7.139 1.5437 | 0.4866 16. 2
4 170010. IB 3. 3400 8.4137 | 1.0374 | 7.3433 | 1.5104 | 0.5298 2.9
5 180019. 1B 3. 2950 9.7014 1. 044 8.2291 | 1.2432 0. 596 60. 502

Rk

Wind; /\TIEHH Eﬂ:kﬁﬁ
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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.



