IS & = m AR5

O SLHE A R4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SHTITERMR - Bfi

REWMABENMEM 10 FHE G
BIRRRESF, HAfRE KK

SRR R s

& aRAT 5T A
) ST

A AL T G 5
B HE 0G5

Lk

ML A G 5

BT

= b

23K

WA 2%

BT

PR A
021-20370946

shangfang@xzfutures. com

F0286569
20010856

F3013528
Z0013058

F3023194
Z0013780

2018 £ 12 5 20 H EHjMY

AERE

® FTIEEm

FER 2 FHIEfRHASIE /1 TS1903 &£ 493k 100.02 7T, ik
0.01 5 0.01%, B3z 71 F. EREHAETZ TS1906 54
2 100.045 7T, 3 0.00 5§ 0.00%, FL3Z 0 F. EREILL
BB Z TS1909 & #94R 99.865 7T, 3 0.01 =% 0.01%, A3
0F. 5 FHIE ARG E /1 TF1903 5£9# 98.82 T, ik
0.15 5 0.15%, {3z 7340 F. EfRHEATR T TF1906 &
#9% 98.815 T, i 0.19 ¢ 0.19%, A3z 5 F. EfHAtt
BBZ= TF1909 & £93% 98.76 7T, i 0.125 5§ 0.13%, X
0 F. 10 FHIEfHATRE S T1903 &49#k 96.685 T,
5 0.255 5§ 0.26%, FX 3% 44204 F . E &AL = T1906
A 2935 96.66 7T, 3 0.26 T 0.27%, M 121 F. HE
HAE5FE 2 T1909 &4 49%% 96.51 7T,  0.01 5 0.01%, KX
1F

® ETRELRIEEIN

FEHEfAREESH TR, FERNARBEEERT X,
IR EREBERFUGHK. ME5HE, BREEREFK
B, Hrh 10 FHIT1T 3.02bp & 3.3412%, IRS H KM
T4T. BHERITHIT 400 27T 7 KERFN 200 {Z7T 14 K
BRI, IR 600 {27, FIRIFFFRIH, &
SFRBEKH, ZEEEREN, BEEZIRRER
WRERRKE NMTHRSF, —RTHHEE, 40 1
FH 10 FHEGHFRFRS S TFNRT ZHHiHkK
R, 10 FERIREEAEN KL, BofGRFERTt.
MR JRAT A EFREIE TMLF CE@AFEAERER), &
AEVEFEERNE T ERITHIE, BEMNRET
MLF #{EF|Z 15bp, EEAENEAME BERMRSIRS
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¥, RITABERSIRE LA AT HIHRIEF K, #iE
+, KIIREZENZBEFE, BRAREEERMZ M
SEZ (% T = 2TF) RERFH, (NHSE.
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1. BTN AR S REE

MENELNRE, £ TS1903 547

ZH5M7 10003 T, MR 71F, HFE

1006 F, %

H—XZAEE 11 F;

TF1903 &4y

28N 98.80 T, MR

7340 F, ¢ 14079 F, KI—RX S HBEE 453 F; F /1 T1903 £AFEH
17 96.635 JT, B3z 44204 F, 56 62232 F, KA —X 5 HEE 869 F.
1: ERHAKRITIS

@M TF1903  TF1906  TF1909 _
FEHEA 98.745 98.725 0.000
AR 98.820 98.815 98.760
e 98.830 98.845 0.000
AR 98.620 98.715 0.000
gEEAN 98.800 98.815 98.765
Tk 2k 0.150 0.190 0.125

K EkE %) 0.15 0.19 0.13
AL T 7,340 5 0
o 14,079 49 0
%= -453 0 0

__ @M T1003  T1906  T1909
FEAANY 96.575 96.540 96.510
LA 96.685 96.660 96.510
e 96.720 96.660 96.510
AT 96.400 96.450 96.510
LEE Ay 96.635 96.605 96.510
Tk 2k 0.255 0.260 -0.010

KRR (%) 0.26 0.27 -0.01
AT 44,204 121 1
e 62,232 867 2
% -869 42 1

@ TS1003  TS1906  TS1909 _
FEAA 100.035 0.000 0.000
A 100.020 100.045 99.865
R Em 100.050 0.000 0.000
AR 99.990 0.000 0.000
LN 100.030 100.065 99.875
ik Bk 0.010 0.000 0.010

K ERE %) 0.01 0.00 0.01
AL & 71 0 0
o 1,006 15 0
% 11 0 0

HiEsRIE: Wind,

PLHA B & BT
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HER &

EfRIzsznmE, 1Y BERWEZEETE) 21.50p F 2.7011%, 2Y HE Rk
FAFRf) 17.71bp & 2.8582%), 3Y E RN F L 5-1.03bp ZFE 2.9237%, 5Y Hj
E R mEEE) 0.05bp F 3.0582%, 10Y HREMRUNRELEE)-3.020p &
3.3412%.

2: KBHREGKEE

4.5000

4.0000

3.5000

3.0000

2.5000

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 FHIEF AU m L E)-5.580p £ 3.7428%, EIFFEfFIZ35)-2.56bp

Z 40.16bp.
B 3: 10 fFHIE FF s SR AR T E R 2
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

—XZHHAXE 10 FHERIEEEE-5.00p £ 2.77%, FEFZLE)
1.98bp % 57.12bp,
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B4 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, SERIERRR L AR

13 AR ®E

ETRARTHEMNEE) 15bp = 6.8869, ETHARTEEMNEE) 27bp

% 6.8954,

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

$RITIE RN R EBAR 1D THE)-4.77bp F 2.713%, 7D LE)-461bp F
3.0131%,

14D ZF5f) 32.96bp F 4.2694%, 1M ZEEf) 9.78bp & 4.6426%.
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HER &

B 6: BRFAEBEFIRR)

8.0000
7.0000
6.0000
5.0000
4.0000
3.0000
2.0000
1.0000
0.0000

2017-01-03
2017-02-03
2017-03-03
2017-04-03
2017-07-03
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

ROO1 RO07 RO14

=
o
N
=
X
[
<

R1IM

el
N

M

FHERIE: Wind, MIERRERRTAED
EERITE R IFEFIZ 1D EEf-1.5bp F 2. 654% 7D % fj-0.4bp 2 2.69%),
14D 25xf) 2.1bp & 2.788%, 1M 5% 1.3bp = 3.047%, 3M ZEf) 0.7bp =

3.181%,
7. _EERTTIE E LR EFIZE (shibor)

5.3000

4.8000

4.3000

3.8000 d

3.3000

2.8000 ’

2.3000

1.8000
M N MmO MO N 0N 0N 0N N N N MO MO O N o0 0N o0 O O O oM
S PP P99 P Q9 I QPP PIO QYOO PO S
T NN < N O N0 OO0 AN NN S N O N0 O O
O O O O O O O O O+ « «« O OO O O O o o o -«
FRARA AL AL ARA il d b dddddaod
—l — L - —l - D — — - D — L
O O O O O O O O O O OO O oo o o o o o o o
N AN AN &N AN NN AN NN AN NN NN NN N NN NN

e SHIBORO/N e SHIBOR 1 W == SHIBOR2W SHIBOR1M emm==SH|BOR3M

HEkiR: Wind, JIEHAGIH & AR

1.5 EIE SR
W& EFIH ) 0.00 L5 2364 57T, FEAHLL HIEE 0.00 T 19.40

TCo
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HER &

8: EAHE

33
31
29
27
25
23
21
19
17
15
13

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

IERIR: Wind, SEHRLHRT & D
NYMEX FHTEBR & AEEMN TR 1.57 £ ZE 48.17 £5t, ICE filiERk
EAEREMNTE 1.22 £TE 57.45 £, ICEWTI FREREASENT
5 1.37 =5t & 50.65 £ T,
9: BRI

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
5

ES

5 FHEFMKRENAAM 10 fﬁﬂﬁlﬁwﬂ RENGAEENMELD

-0.075 JTE 2.165 jT; 5 FHIE LS

FHE IS

FEHA Z 2 5)-0.06 5 E-0.015 5T, 10

RESHA Z %50 0.00 71:@ 0.03 Jt.

&1 BERMAERNERER

a2y e TE BE |ZFTE TERE |ZETE| TERE
WE | 2168 2.21 2,285 | -0.015 |  0.08 0.03 0. 095
i 2.2 2205 | 2115 | 0.045 | -0.01 0.03 -0.12
B | 0075 | -0.015 | 0140 | -0.080 | 0080 | 0.000 | 0.215
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1 | 180007.1B | 2.8600 | 2.3151 | 1.0083 | 2.2177 | 1.7624 | 0.3627 8
2 [ 180022.1B | 2.7300 | 1.8329 | 0.9999 | 1.8037 | 1.0112 | 0.45 11.2
3| 180002. 1B - 2.1041 | 1.0098 | — - — —
4| 170023.1B - 1.8548 | 1009 | — 7 = —
5 | 150019. 1B - 17233 | 1.0019 | — — - —

FRESRE: Wind, MFHISHIA SR
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HE#® &

#& 3: TF1903 FERRAI3ZH &

1 160014. IB 3.2700 4. 4932 0.998 4.2122 | 2.6374 0.07 10. 5
2 160020. 1B 3. 1460 4.7041 | 0.9895 | 4.4407 | 0.4553 | 0.5228 5
3 160025. IB 3.1200 4.9151 | 0.9909 | 4.6485 | 0.0882 | 0.6147 5
4 180023. 1B 3.0500 4.8329 | 1.0121 | 4.5262 | -1.3485| 1.0598 22.1
5 180016. 1B 3. 0297 4.5644 | 1.0119 | 4.2571 | -1.7013 | 1.1472 36. 7

KOESRIE: Wind, SEEIERRT & &

& 4: T1903 FBERRAIRZEIS

1 160017. 1B 3. 5000 7.6301 | 0.9828 | 6.8431 [ 2.9997 | -0.0229 9.5
2 160023. 1B 3. 4800 7.8795 | 0.9796 | 7.1015 [ 2.8447 | 0.0045 0.4
3 160010. 1B 3. 5000 7.3808 | 0.9936 6. 658 2.5329 | 0.1092 2.5
4 180027. IB 3.3695 9.9342 | 1.0208 | 8.5429 [ 1.7411 | 0.3523 20
5 180011. IB 3. 3800 9.4164 | 1.0549 [ 8.0375 | 1.3171 | 0.5381 7.8

EIERIR: Wind, SFEERLRT & D
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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 . XERARATLREECSARERTAT -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. 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
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
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.



