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AT 5 BERSHIRRAEERS, BT
FRBES

SLIEH. AR s 2018 F 12 H 25 H EH—

48R 70 H A W @E%

X SR

Mk T4 4% 5 2 F0286569

BF K5 20010856 ® fTiEMm

Kkl MEE 2 SEABE A SE /) TS1903 A 4938 100105 7T,

Mk A% % F3013528 SF 001 o 0.01%. FiZs 97 . ERMEETE TS1906

BT %S : 20013058 A& 2935, 100.095 5¢, B 0.005 55 0.00%, M3 2 F. EfE

=k HR 4TS 2 TS1909 & 445 99.865 5T, 2k 0.075 5 0.08%,

AL TEAE S 52 F3023194 R 32 0 .5 fFE IR R ERHE 1 TF1903 4095 98.80 7.,

#ITEWMT : 20013780 £ 0.095 5 0.10%, F{ 3z 3738 F. EEHI%E T TF1906
& 49#% 98.88 Jr, #k 0.145 5% 0.15%, RR3X 2 F. EHRHER

KA 82 TF1909 & 43R 98.76 5T, 2 0.19 % 0.19%, X

ki 220 F. 10 GFEE fREIEE /) T1903 & 4537 96.80 7T,

021-20370946 £ 0.17 5 0.18%, FLZZ 29997 F. E{EEA% T T1906

shangfang@xzfutures. com AR 96.77 5T, B 0.24 55 0.25%, FREX 57 F. E{EH
I T1909 & %535 96.89 &, P 0.005 % 0.01%,
2Z0F,

® ETRELRIEEIN

FEH EfREA SR8/ MR TIRERSZESS, EEBK
k. WErHmE, SEHREGREERLIEER—HN L
47, Erh 10 FEH {7 3.15bp & 3.3483%, IRS i
1T BERITHIT 200 27T 14 RERW EIEH#RIE, O
% 1400 27T, FIRFETRIH, BERESTERE
K@ E1T, ERERKIETT, BREFEREES.
FRRERWARRAERTIT, TITHARTREET. 8#1E
b, KEMREBRIZR2/FE, RREEHTEE (2
TF2TF) SKERFHRTHARS, XHts%.
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1. WiHTIRMNAR SR

MENELANRE, £ TS1903 ALEHEMN 7 100.08 7T, pL3Z 97 F, HFE
983 F, BRI —XZHHEBE 34 F; TF1903 SLLEHMN T 98.889 7T, AL
3738 F, HFE 14231 F, RAI—RH AT 2719 F; £/ T1903 ALEH
179 96.83 7T, BL3Z 29997 F, #FE 61685 F, WAI—3 5 HIEE 690 F.

1: ERHAKRITIS

@ TF1903  TF1906  TF1909 _
FFEEr 99.080 98.935 0.000
g RN 98.890 98.880 98.760
e 99.080 98.935 0.000
AL 98.855 98.880 0.000
EEAN 08.885 98.880 98.850
Tk 2k -0.095 -0.145 -0.190

Tk EkE (%) -0.10 -0.15 -0.19
R = 3,738 2 0
e 14,231 58 0
% 279 0 0

@A T1903  T1906  T1909 _
FAE 96.905 96.970 0.000
S EE 96.800 96.770 96.890
B 97.010 96.995 0.000
AR 96.775 96.770 0.000
GEEAN 96.830 96.785 96.755
Tk 2k -0.170 -0.240 -0.005

KRR (%) -0.18 -0.25 -0.01
FRAL 29,997 57 0
e 61,685 1,120 0
2% 690 20 0

__ @M TS1008  TS1906  TS1909 _
FEEM 100.125 100.475 0.000
g 100.105 100.095 99.865
BE 100.125 100.475 0.000
AR 100.080 100.095 0.000
SEEAN 100.105 100.095 99.950
ik ik 0.010 0.005 -0.075

HkERIE %) 0.01 0.00 -0.08
FRAZ H 97 2 0
e 983 15 0
% -34 0 0

SRR Wind, SOERIEHE
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EfRIzsznmE, 1Y BERKWEZETE) 2.3%p F 2.7045%, 2Y HiE R
ZAFRf) 2.56bp Z 2.8358%, 3Y ERFWHZELE) 2.890p & 2.8998%, 5Y Hj
E s R 2w 1.99p F 3.0657%, 10Y HfERUEERLER) 3.150p &
3.3483%.

B 2: XEHRERREE
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HERR: Wind, JOEHASIH & AR

10 FHAE RN R R T 5 1.230p & 3.755%, EFEEFIZTE-1.920p &

40.67bp.
B 3: 10 S HE T MRS SRAE 7T IR ) 5
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 FHERINEEEE-5.00p £ 2.74%, HEFZLE)
8.15bp Z 60.83bp.
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B4 EHRlEENPERE
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HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHEMNEE) 181bp = 6.9006, EjTH ARTREMNZEN-54bp

% 6.8965,

5: ARMILE
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— LT AR TP —— LT AR MBI —— FIew NR T

HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

SRITE EI T EEFIZE 1D TR)-18.50p & 2.3274%, 7D E) 35.080p &=
3.0098%,

14D 255f-4.09bp Z 5.1146%, 1M 255 11.26bp = 4.6158%.
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B 6: BRFAEBEFIRR)
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EIERIR: Wind, SEERLRT & D
EgRITEIE W FEFIZE 1D E5-17.00p E 2.316%, 7D %Z&f 1.0bp F
2.659%, 14D 35 16.4bp Z 3.03%, 1M 255 7.80p & 3.232%, 3M ZFE)
2.1bp Z 3.23%.
7: EER1TE ELIREFZE(shibor)
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HEkiR: Wind, JIEHAGIH & AR

1.5 EIE SR
W& EFIHIE) 0.00 L5 2372 57T, HEAHLL HZEEH 0.00 T 10,54

TCo
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8: EAHE

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

EIERIR: Wind, SFEERLRT & D
NYMEX FHIEBRRGAEEMNTE)-0.29 £ E 4559 £, ICE FailiEEk
EAERNTEN-055 E£TE 54.10 E£T, ICEWTI FHFEREANLEENE
5-0.39 =T E 48.15 =T,
9: BRI
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HEkiR: Wind, JEHAGIH &R AR
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2. =R CTD 25

2.1 fRin=

5 FHAERAR R E WA AF 10 FHE GG E A ANEENNZEE) 0.04
JTE 2.055 7¢; 5 FHRERHAGEHAN Z2 5 0.045 JTE 0.005 jt, 10 FHA
E fRER SRS R Z= 250 0.085 JTZE 0.045 JTo

&1 BERMAERNERER

8 % | T | BE |45TE TENE | 45TE| TEEE

nE 2,093 2,093 2,093 0. 003 0.03 0,043 0.03

Al 2,015 2,015 2,05 | -0.04 0,075 -0, 04 0.115

&3 0. 040 0. 080 0. 040 0. 045 =0, 045 0,085 =0, 083

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1903 jERR AT 38 %%

1 | 18000218 | 2, 8843 2.0904 | 1.0098 | 1,8893 | 2.3074 | 0.2628 22,9
2 | 180007.1F | 2 8800 23014 | 1.0083 | 2,204 | 22301 | 0.2372 12.9
3 | 180022,18 | 2. 4841 18192 | 0,5985 | 1.7901 | -0,7486 | 0.8034 227
¢ | 170023, IR - 18411 | 1.009 - - - -
o | 150019, 18 - 1,709 | 1.0018 | — - - -

BERIE: Wind, SXIERETREAED
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#& 3: TF1903 FERRAI3ZH &

1 | 160014.18 | 3.2300 | 4.4799 | 0,998 | 4.1988 | 2.2306 | 0.1519 5.3
2 | 160025.18 | 3.1800 | 4.9014 | 0.9909 | 4.6343 | 1.5086 | 0. 2681 122
3 | 180016, 18 | 32,0387 | 4.5807 | 10119 | 4, 2433 | -1.4366 | 1,0201 2.6
¢ | 18000918 | 3.0300 | 4.3205 | 1.0064 | 4.0236 | -1.6075| 1.0303 16.7
o | 18002318 | 2.917% | 4.8192 | 10121 | 49136 | -3.9218| 1.9 6.3

HaEsRIE: Wind, SXIERIESRF &L &R

& 4: T1903 FBERRAIRZEIS

1 | 160023, IE | 3.4800 | 7.B658 | 0.9796 | 7.08B8 | 27989 | 0.0201 16.8

2 | 180027,IE | 3.369% | 9.9205 | 1.0208 | 8.5290 | 2418 | 0,187 oT.2

3 | 160017.IE | 3.4406 | 7.6164 | 0.9828 | 6,8314 | 20183 | 0.1753 2.8

¢ | 160010,IE | 3.4800 | 7.3671 | 0.9936 | 6.6458 | 1.8681 | 0. 2383 1.1

5 | 180019.IE | 33400 | 9.6821 | 1.044 | 81769 | 0.9732 | 0.5439 16.2
HERIE: Wind, MIERRERRTAED
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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.



