O SLHEWI A LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SGESA S B R P R ) HE OFYNEEE T, 5
mTER WA

SHEIT. AR 018F12F11H BH—

48R 70 H A ngﬁ%

x| S

Mok Kt 5. F0286569

BF KM %S 20010856 ® fTiEMm

% FER 2 FHEREREIE B AL TSI812 443K

Mk 3 A% % 5. F3013528 100.00 5T, % 0.15 5 0.15%, Fi3r 0 F. EfEEAET 1

B G845 1 20013058 A% TS1903 & £93F 100.135 5T, i 0.035 =k 0.03%, X

=HA % 111 F. EfEHKRES TS1906 44037 99.92 7T, B

Mk 3 A4S % 5 F3023194 0.025 8 0.03%, F3r 0 F. 5 FHIEEEETE B

BITF %5 20013780 TF1812 &%#3% 100.145 5T, B 0.23 =% 0.23%, 3z 0
F. EfRAAST T2 TF1903 5294 99.155 JT, i 0.13 5%

BRAEA 0.13%, B3z 4625 F. EHIREALEREZ TF1906 42493k

k2 98.785 5T, B 0.06 = 0.06%, F%3r 0 F. 10 FFHAE 5

021-20370946 B2 F T1812 44938 96.8 5T, %k 0.35 7T 0.36%,
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0.17 = 0.18%, RX3z 35563 F. E{REATRFEZ T1906 &
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1. WiHTIRMNAR SR

MEHNELRE, T/ TS1903 &ALE M A 100.135 7T, B 111 F, #F

© 850 F, KA —XHHIEE 57 F; TF1903 &AEHEM N 99.15 T, B

4625 F, #Ff2 15800 F, KHI—RX H HIEE 565 F; £/ T1903 5ALEE

7 97.29 Jt, FR3Z 35563 F, #Ft2 62851 F, REI—RXHHREE 269 Fo
1. BfREARITIE

__ @  TFI8l2  TFI903  TF1906

FFAEA 0.000
L 100.145
e 0.000
FARA 0.000
LAy 100.500
SN -0.230
K EkE %) -0.23
J5 %< 0
o 140
{3 -1,455

99.190 0.000
99.155 98.785
99.210 0.000
99.105 0.000
99.150 98.970
0.130 -0.060
0.13 -0.06
4,625 0
15,800 28
565 0

__ @  TiBle  T1903  TI906

FFAEA 0.000
LEER 96.800
e 0.000
AR 0.000
LEEAN 97.325
0SS -0.350
K ERE %) -0.36
AT 0
o 567
2% 0

97.340 97.360
97.285 97.320
97.410 97.400
97.215 97.290
97.290 97.320
0.170 0.185
0.18 0.19
35,563 35
62,851 503
-269 2

__ M TSIslz  TS1903  TS1906

FEAN 0.000
LA 100.000
R Em 0.000
AR 0.000
LEEAN 100.185
Tk 2k -0.150
KRR (%) -0.15
A B 0
o 200
2% 0

100.125 0.000
100.135 99.920
100.165 0.000
100.110 0.000
100.135 99.980
0.035 -0.025
0.03 -0.03
111 0
850 15
57 0

SRR Wind, SOERIEHE
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HER &

EfISLE, 1Y HEfRKEREE) 2.3%p = 2.4839%, 2Y HEGKE

KA 2.43bp Z 2.6519%, 3Y E UL REE-2.30p F 2.858%, 5Y HiE

1Rl a5 R 2 50-2.97bp Z 2.993% , 10Y HAE U 25 R 2 5-1.75bp Z 3.2678%.
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e H {5 1] 57 8 AL 25 45235 Hh 5t 1 57 B B 2R 54
e H {5 1] 57 B S 25 5 1048

¥R Wind, SIEHASSH & AT

10 FHIEF AU m R EE-4.4%p £ 3.6752%, EIFEGHFIZ3EE)-2.74bp

Z 40.74bp.
3: 10 FHEFRKEERMEFERAE
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

= i 5T E T 2 i 2 2R 104

¥eEskoR: Wind, SIEHASIH &R AT

1.2 o IES

A—XZHHEEE 10 FHERKZEEEE) 1.0bp E 2.86%, FEFIZLE)
-2.75bp % 40.78bp.
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HER &

B4 EHRlEENPERE
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BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETRARTHIEMNEE) 29bp E 6.8693, ETHARMUENEE) 337bp
% 6.9135,
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
1.4 !

RITEFUR A EMWFIR 1D F5f 4.29p %= 2.4755%, 7D Zxf 1.38bp =
2.5979%, 14D 5% 3.99bp = 2.6008%, 1M ZEEf) 6.96bp % 3.703%.



EI 55 4 PR 2% ]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

AN )
A)

o

B 6: BRFAEBEFIRR)

HER &
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2.0000
1.0000
0.0000
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€0-£0-LT0C
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€0-T0-LT0¢

R2M R3M
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.I

J5: Wind, 3¢

Y

BIRTTE R IFEF R 1D 3£5) 3.7bp = 2.453%, 7D Kz 0.4bp =

S
N
/

i

2.615%, 14D %Fxf) 0.4bp & 2.622%, 1M &) 1.0bp £ 2.838%, 3M TxEj

0.6bp Z 3.142%.
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HER &

8: EAHE

e I A A e SR T- P PR (250

HIRRIR: Wind, SOEHASIRE L &R
NYMEX FRifiEER &4 EMNER)-1.61 T E 51.00 55T, ICE ARk
BAEEMNER-1.7 ETE 59.97 £T, ICEWTI [FHERSALEHEMN LD
-1.66 £ 52.67 £7T.
9: R
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HEkiR: Wind, JEHAGIH &R AR
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2. =R CTD 25

2.1 BRiN=

5 FHAERIASR E DA AN 10 FHIE ISR E L& AEEN N ELE)-0.05
JTE 1.86 jr; 5 FHIERHAGREIAMZELE) 0.00 ;tE 1.35 5T, 10 FHE
REAR BRI =25 0.00 5t ZE 0.035 JC.

&1 BERMAERNERER

adl | HF TF RE |2ETE| TERE | 32TF| TERE
WE | 3175 .86 1. 65 1.3 0.18 0. 035 -0.03
BifE | 322 191 1.71 1.3 0.18 0.035 -0.02
B | -0.050 | -0.050 | -0.080 | 0.000 | 0.000 0.000 | -0.010

HERIR: Wind, JEHASIH & &R

2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1 | 16000218 | 2, 8200 20986 | 0,997 | 2.0247 | 2.1047 | 0.1116 12.2
2 | 1800071 | 28103 2.3397 | 1.0083 | 2.242¢ | 1.8364 | 0.3623 3
2 | 180002 I8 | 2, 7405 2.1288 | 1.0098 | 2.0279 | 1,3743 | 0. 9468 15
¢ | 180022 1B | 2,6100 18575 | 0.9999 | 1.82R4 | 0,7405 | 0.59678 b
o | 1700231 | 2, 35800 18795 | 1,009 | 1.8445 | 0.4104 | 0.5016 1.8

ERIR: Wind, XIFHABAR & &R

& 3: TF1903 FERRAI 2 EI%F

1 | 180016, IE | 4. 0000 ¢.0589 | 1.0119 | 4.282 | -0.3615| 0.9253 8.1

2 | 180009.IF | 2.9833 ¢, 3989 | 1.0064 | 4.0623 | -0.8779 | 0.9486 36

3 | 180025, I8 | 2. 9300 ¢.8979 | L0121 | 49917 | -1.2892 | 1.1607 15,3

¢ | 160014, 18 - ¢.09178 | 0.998 - - - -

5| 160025 IR - ¢, 9337 | 0.9909 - - - -
BIERIR: Wind, SGEERRIFA SR
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% 4: T1903 SERRAT X #I%S

1 | 160023,IE | 3.3600 | 7.9041 | 0,579 | 7.1302 | 2,2281 | 0.14%2 0.4
Z | 160017.IE | 3.3600 | 7.6943 | 0.9828 | 68723 | 1.8133 | 0.2293 0.4
3 | 170025,IE | 3.3200 | B.9014 | 1.0621 | 7.6313 | 1.5384 | 0.4854 ,
¢ | 160010,IE | 3.3600 | 7.4099 | 0.9936 | 66868 | 1,6239 | 0.3338 1.2
o | 150023, 1B | 3.3800 | 6.8521 | 0.8994 | 6,2102 | 1.4381 | 0.3989 12

HaEsRIE: Wind, SXIERIESRF L &R
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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 ERFZBWNHESE . XERARALKEEESARERBEART -
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

HEEMERAT, RREPNEBIARENERFFREEISEAT AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
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.



