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2018 F 12 524 H EH—

NERE

® FTIEME

LA 2 FHIE A SE S TS1903 4494k 100.07 5T,
2 0.03 5 0.03%, Xz 82 F. EMFEHIL TS TS1906

H29# 100.09 5T, Bk 0.0453% 0.04%, R(ZZ2 F. EfR
HAESFE = TS1909 & 494K 99.865 7T, %k 0.08 = 0.08%,
A3 0 Fo 5 FHIEMGHAGIES TF1903 5274k 98.925
T, Bk 0.025 = 0.03%, F{3X 5030 F. EFRHILTE
TF1906 4#9#% 98.99 7T, 7 0.00 5% 0.00%, A3z 0 F.

EREAEFRZ TF1909 £494k 98.76 jT, Bk 0.155 3
0.16%, m32 0 F. 10 FHIEFHALIE S T1903 ££53%
96.90 T, ik 0.065 5 0.07%, FL3Z 44537 F. EfRHA%
T2 T1906 A ##k 96.88 7T, % 0.07 =% 0.07%, A3z 441
Fo EfRHAGERE T1909 4271k 96.89 JT, 7K 0.00 =X
0.00%, A3z 0 F.

® ETREXRKIFEIN

AR EGHARR /MR MRER AR, K
BEKRE, EEK/NEKE. MEHE, SHRE
RN R IKER A —, H 10 FH E1T 1.650p =
3.3168%, IRS fiflg 4T, B&ERITHHIT 300 27T 7 K
HAZN 500 27T 14 RERFE EIME#R1E, R 700 127t (8
HEENSEFZE), FIXRFFFIE, BeFIZHK
BA—, BERSENRE, HEEXE, s
%, BEEKNBIE. BEL, KPR ERENZHERE
B, EHREEMENME (2T 5 2TF) %EFFEX
AHRRNER, NESF.
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HE# &

1. WiHTIRMNAR SR

MENELANRE, £ TS1903 §ALEFE M 100.095 T, M3z 82 F, #F
© 1017 F, BRAI—XHHEE 16 F; TF1903 5L45H M4 98.985 T, M
325030 F, € 13952 F, BAEI—XXH HIEE 139 F; £ T1903 544
Hi 96.97 JT, F3Z 44537 F, #Ft 60995 F, KHI—X 5 HAEE 294

Fo
1. BfREIRITIE
@M TF1903  TF1906  TF1909 _
FEHEM 98.965 0.000 0.000
g x 98.925 98.990 98.760
SE 99.080 0.000 0.000
AR 98.920 0.000 0.000
SEEAN 98.985 0.000 98.950
Tk 2k -0.025 0.000 -0.155
kERIE %) -0.03 0.00 -0.16
R 5,030 0 0
e 13,952 58 0
3 139 0 0
__ @M T1003  T1906  T1909
FEHEM 96.955 96.950 0.000
WA 96.900 96.880 96.890
SE 97.165 97.145 0.000
AR 96.855 96.850 0.000
LR A 96.970 97.010 0.000
Tk 2k -0.065 -0.070 0.000
BERIE %) -0.07 -0.07 0.00
A 44,537 441 0
e 60,995 1,100 0
2% -294 233 0
__ @M TS1003  TS1906  TS1909 _
FEEAT 100.075 100.420 0.000
KA 100.070 100.090 99.865
SE 100.125 100.420 0.000
AR 100.060 100.090 0.000
LEE Ay 100.095 100.090 99.940
ik 2k -0.030 -0.045 -0.080
ERIE %) -0.03 -0.04 -0.08
AL & 82 2 0
Fr & 1,017 15 0
2% 16 0 0

HEkiR: Wind, JIEHAGIH & AR
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EfRIzszmmE, 1Y BERKEETE)-1.00bp F 2.6806%, 2Y HiE R
FAFR)-0.89bp F 2.8102%, 3Y E R ZFE L E-0.63bp ZE 2.8709%, 5Y Hf
EfEKERETR) 0.44bp & 3.0458%, 10Y HAE{EULZSEEE) 1.65bp &
3.3168%.

B 2: XEHARERKEE
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ﬁﬁ%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

10 FHIE i R L) 3.99bp £ 3.7427%, EFEGEFZEXS) 2.34bp
ZF 42.59%p.
3: 10 FHEFREEEEME FEFEHNZE
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EskiE: Wind, MIFHAERRFA D
1.2 % ES
M—%HHEE 10 FHEEKSEEE) 0.0bp B 2.79%, thEFZEE]
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1.65bp Z 52.68bp.
A 4: EfREKERMHEF=E
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HHEsRIE: Wind, SERIERRR L AR

13 ARMILR
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¥eEskoR: Wind, SIEHASIH &R AT

1.4 FEF|R

ST R EMFIZE 1D F5-9.690p Z 2.5124%, 7D 2 E)-15.66bp &=
2.659%, 14D 255 59.97bp F 5.1573%, 1M 255} 0.72bp & 4.5032%.
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HER &

B 6: BRFAEBEFIRR)
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EIERIR: Wind, SFERLRT & D
EERITERVIREFIZE 1D E5)-8.1bp & 2.486%, 7D TEj-2.7bp E
2.649%, 14D 5xf) 4.7bp = 2.866%, 1M ZHf 4.2bp = 3.154%, 3M ]
1.0bp = 3.209%.
7: E#ER1TE ELIREFZE(shibor)
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¥eEskoR: Wind, SIEHASIH &R AT

1.5 ZMEIRIELR

BALEFNE) 000 ITE 23.64 5T, HEAHLLZMNEE) 0.00 ;TE 19.40
jTL_:o
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HER &

8: EAHE

e T I A A e S RTS8 A (250

EIERIR: Wind, SFEERLRT & D
NYMEX FHEBRREAEEMNTEN-0.29 £ ZE 4559 £T, ICE FailiEEk
EAEREMNTEN-055 E£TE 54.10 E£T, ICEWTI FHFEREANLEENE
50-0.39 =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

4
£S5

=

5 FHIEMREAER T N & AR 10 FHEFIRER T hEA %
JTE 2.015 7t; 5 FHIEGRHIAREY
E REA R EA ) =2 5)-0.055 JTE-0.04 TTo

&1 BESRMAERNERER

RN EZE) 0.03

At £ 5)-0.025 7TE-0.04 JT, 10 FHA

a2y e TE BE |ZFTE TERE |ZETE| TERE
e | 208 7,00 | 9B.05 | 98.98% | -98.95 | -0.0¢ | OT.01
i 1,985 204 2025 | -0.04 | 0.075 | 0,015 0. 06
B | 0.030 | 99080 | 96925 | 99.025 | -99.025 | -0.085 | 9.950
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

3 3: TF1903 jRERR A 32 &%

1 | 16000218 | 29200 | 2.0685 | 0.9917 | 1.9945 | 2.7097 | -0.0342 4.1
2 | 180007.18 | 2.9000 | 2.3096 | 1.0083 | 2.2122 | 2.4198 | 0.2031 0.61
3 | 18002208 | 27700 | 18274 | 0.9999 | 1.7983 | 15846 | 0.3109 30.19
4 | 18000218 2.0986 | 1.0098
5 | 170023.1B 1.8493 1.009

FEESRIR: Wind, >EHREEREA SR
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1 160014.1B 3.2200 4.4877 0.998 4.2071 | 2.5242 | 0.0922 7.6
2 180023.1B 3.0300 4.8274 | 1.0121 | 4.5209 | -1.0145 | 0.9591 10.1
3 180009.1B 3.0250 4.3288 | 1.0064 | 4.0319 | -1.0855 | 0.9509 4
4 180016.1B 3.0028 4.5589 [ 1.0119 | 4.2518 | -1.4857 | 1.0709 32,6
5 160025.1B - 4.9096 | 0.9909 - - -- -

EIERIR: Wind, SEERLHT A D

& 4: T1003 FERA XM
(FS] @ [smcs WAGRERET] 28 | | 22 [H5E (@) |

1 150023.1B 3.5794 6.8219 | 0.9994 | 6.1751 5.189 [ -0.4518 6

2 160017.1B 3.4300 7.6247 | 0.9828 6.84 2.3751 | 0.1065 3.4
3 170018.1B 3.3800 8.6219 1.0436 | 7.4053 | 1.9557 | 0.3572 0.4
4 160010.1B 3.4200 7.3753 | 0.9936 | 6.6549 | 1.6765 0.288 4.7
5 180011.1B 3.3300 9.411 1.0549 | 8.0354 | 1.0354 | 0.5884 1.8

HaEsRIE: Wind, SXIERIESRF & &R



HE# &

O LW B B 4 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERAT, RRABRIMEAAREGEREREFREFARFEI]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



