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SRTERMR - Bfi
SOEH 8 B 2 788 53 -
EfRERTKELT, HHEEFA/IME
ek

SHEB S K b 018 F 12713 H 2AM

£ gRAT 7 H A ngﬁ%

S 4

M FE A2 5 F0286569

WA BT 20010856 ® 1Ti& o B

ki MEE 2 EEIE IR E H AL TSI1812 AR

Mok F A5 %5 . F3013528 100,00 52 B 016 2% 0.16%, Hi3z 0 F. EMHEIEE

BT %S : 20013058 &4 TS1903 £ ##% 100.115 5T, % 0.005 % 0.00%, A

B 22 70 F . B R 5552 TS1906 & )98 99.92 58 , 2% 0.035

ML TGS 5 : F3023194 o 0.04%, A3z 0 F. 5 FHAE AR5 B TF1812

I WIS 20013780 A%94% 100.145 52, £k 0.355 5 0.35%, M0 F. Ef
HAES T 25 TF1903 & %98 99.195 5¢, 7 0.045 5§ 0.05%,

AN W2z 4671 F. EREHILEIES TFL906 A £)38 99.24 7t

% B 0.27 2 0.27%, B3 17 Fo 10 4 HE REI BT 32 %)

021-20370946 B T1812 &#73% 96.8 7T, &k 0.525 T 0.54%, FR3% 0

shangfang@xzfutures. com F., EMEEEEEH T1903 S2938 97.30 ¢, i 0.01 5

0.01%, B% 3z 33869 F . [H fFHA £5Bm 2= T1906 & 24 97.34
JC, ik 0.04 =% 0.04%, R¥3Z 155 F»

® ETRELRIEEIN

FEHERERESRAEESES, IGihEEJKKKIE
WE. WEHE, BREERERKH, b 10 £
47 0.51bp Z 3.2703%, IRS #ilg L{T. BERTEL
F 7 4R EIEHRIE, KRS EHAIRESFIZN
B L1T, RESIeMIEUELMMRET, FEESES,
—EKMinHE, B 2 FHEAR S FHIEGRIPARE S
KRELF, IRIEEEPOKKRWE. BIEL, KERES
ZRFE, RARAEMFEHE (2T = 2TF) 44
FESZ T = TFEFEIEHAES, N#HSE.
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HE# &

1. WiHTIRNAER SR

MENEARE, £ TS1903 EAZLHEM A 10011 7T, KX 70 F, HE
017 F , &K H—X 5 HIEG 27 F; TF1903 S5 18 99.20 7T, 3% 4671
F, 116336 F, BAI—XHHBEE 325 F; F /1 T1903 5ALEEMN N
97.335 5T, FR3Z 33869 F, #FE 64329 F, KET—i 5 HEEES 1881 F.

1: EfRHKRITS

@b TF1812  TF1903  TF1906 _
FFEEAN 0.000 99.055 99.140
AR 100.145 99.195 99.240
SE 0.000 99.245 99.240
A 0.000 99.055 99.120
A 100.550 99.200 99.190
Tk 2k -0.355 0.045 0.270

K EkE %) -0.35 0.05 0.27
AL T 0 4,671 17
o 140 16,336 44
%= 0 325 16

__ @ T1812 71903  T1906
FHEM 0.000 97.200 97.195
LA 96.800 97.300 97.340
SE 0.000 97.410 97.365
AR 0.000 97.155 97.195
LEE Ay 97.370 97.335 97.350
Tk 2k -0.525 0.010 0.040

KRR (%) -0.54 0.01 0.04
AT 0 33,869 155
e 517 64,329 515
2% 0 1,881 6

__ @ TS1812  TS1903  TS1906 _
FEAA 0.000 100.125 0.000
A 100.000 100.115 99.920
SE 0.000 100.150 0.000
AR 0.000 100.085 0.000
LN 100.170 100.120 99.965
Tk 2k -0.160 0.005 -0.035

ERIE %) -0.16 0.00 -0.04
AT 0 70 0
o 0 917 15
2% 0 27 0

SRR Wind, SOERIEHE
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HER S

EfESLE, 1Y MEfRKEREE-1.350p = 2.4607%, 2Y HE Gk
RAE)-0.53bp = 2.6315%, 3Y E KSR 0.28bp & 2.8708%, 5Y HA
E s R LRy 0.87bp = 3.0057%, 10Y HIE UMz XL ) 0.51bp =
3.2703%.

2: RBHIREfK@EE
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3.0000
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2.0000

M N N 0N 0N N MO MO O O 0NN 0N N0 N O MO 0N 0N O MO OO oM
A - B B - B e B - B T
T NN < N O N 0 OO0 9@ N d N S N W N 0 O O
AR EEEEEEEE RS
NS NS IS IS IS IS IS IS IS IS IS ™S 0 60 60 0 0 o0 60 0 o0 o0
—l — - L —l — — — — - o — —
O O O O O O O O OO OO0 O oo oo o o o o o
AN AN AN AN AN AN AN AN NN AN NN NN N N NN N NN
e {5 1] 57 380 AL 25 40 14 e 5 [ 5 2 SR 25 2824

e {5 [ 57 80 AL 25 4235 Hh 5t 1 o7 B I 75 454

e {5 [ 57 21 A 25 R 104F

HERR: Wind, JOEHASIH & AR

10 FHIEFFEU R EI-1.48bp & 3.6704%, EIFEEFIZZER)-1.99bp

Z 40.01bp.
B 3: 10 fEHAR FF RN s SR FF B ) o
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 11 {57 [ 57 21 A IR 25 26 104F [ JF10v-[E {710y (£

EskiE: Wind, MIFHRERRFA D
1.2 % ES

A—XZHHEEE 10 FHERKZEEEE) 1.0bp £ 2.86%, FEFIZLE)
-2.75bp Z 40.78bp.
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HER S

B 4: EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 10
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

GRS A 105 e HSE R ZE: 10V

HHEsRIE: Wind, SOERIERRF L AR

13 AR ®E

ETRARTHEMNEE) 68bp = 6.9064, ETHARTEEZMNESRN-97bp
% 6.8893,

5: ARMILE

7.0000
6.9000
6.8000
6.7000
6.6000
6.5000
6.4000
6.3000
6.2000

2017-01-03
2017-02-03
2017-03-03
2017-04-03
2017-05-03
2017-06-03
2017-07-03
2017-08-03
2017-09-03
2017-10-03
2017-11-03
2017-12-03
2018-01-03
2018-02-03
2018-03-03
2018-04-03
2018-05-03
2018-06-03
2018-07-03
2018-08-03
2018-09-03
2018-10-03

— LT AR TP —— LT AR MBI —— FIew NR T

HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

RITEIFAREIMEFE 1D TE)-3.70p £ 2.4521%, 7D ZExrj 0.35bp &
2.618%, 14D ¢ xf 2.69bp F 2.6839%, 1M 7z 8.07bp = 3.9188%.
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HER S

B 6: RFAEBEFIRR)
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HmskiR: Wind, SGERIERRR &0
LERITEIR LIFEFIR 1D ZE)-3.90p & 2.424%, 7D %R 0.2bp =
2.626%, 14D Z5xf) 0.6bp & 2.631%, 1M ZExf) 2.6bp & 2.874%, 3M Zxf

0.bp Z 3.147%.
7. _EERTTE E R EF] & (shibor)
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e SHIBORO/N e SHIBOR 1 W == SHIBOR2W SHIBOR1M emm==SH|BOR3M

ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

1.5 EIE ST
W& AT 0.00 L5 23.49 5T, FEAHLL H2EE 0.00 T 10.23

TCo
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HER S

8: EAHE

33
31
29
27
25
23
21
19
17
15
13

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

HIRARR: Wind, SOEHASIRE L&D
NYMEX [FimiER & AR M L 5h-0.5 2T E 51.15 £7T, ICE MMERE
NEFEMEE)-0.05 E£TE 60.15 £T, ICEWTI FUHERSANEEN KD
0.01 2T 53.00 =7T.
9: MmN

140.0000
120.0000
100.0000
80.0000
60.0000
40.0000
20.0000
0.0000
0{,’»“’ 0‘°®\, \:V%\, 0&\/ \?”w\, 0‘°”£\, \'}':i\, 0“’:9 \C"%\/ 0“’:»\, \')’y Qbﬁ:\, \:V%\/ QQ"P&
SRR AR AN RN NN SN SN SN N SN R N
D S S S S S S O S I S S
—— NYMEXJEUH — —— ICEAijH  ——— ICE WTIJ i

HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1

4
£S5

=

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

0.005 JTZE 1.865 jT; 5 FHIEGHE
F AR A 55

&1 BERMAERNERER

RN =25 0.00 ;tE 1.35 T, 10
SRR Z2 R 0.00 JTE 0.035 JL.

adl | HF TF RE |2ETE| TERE | 32TF| TERE
nE | 218 1. 865 1. 84 1.3 0. 01 0.035 | -0.01%
BifE | 3179 .86 1. 67 1.3 0.18 0.035 -0.01
B | 0.005 | 0008 0.170 | 0.000 | -0.170 | 0,000 | -0.008
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jEER AT 328 %%

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%

1 | 180016, IE | 3. 0000 4,989 | 10119 | 4.282 | -0.3615 | 0.92533 281
2 | 180009,IE | Z.9833 4.398% | 1.0064 | 4.06823 | -0.5779 | 0. 9486 36
3 | 180023,IE | 2. 9300 48970 | 10121 | 4.9317 | -1.2892 | 1.1607 15.3
¢ | 160014, 1B - 4.9178 | 0,998 - - - -
o | 160025, IE - ¢, 9397 | 0.8909 | - - - -

HIESRIR: Wind, SFHRERRFA D
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% 4: T1903 SERRAT X EI%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.



