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PR £ RIS R AR AT B IR 25
FEE, BEESAEGES

SHEIT. AR 0185127 26 H 2H=

48R 70 H A W @E%

20 Sk

Mok KA 25 FO286569

BEEHBE: 20010856 ® fTiEMm

% WEH 2 FHIE IS E ) TS1903 A %48 10011 78,

AL 5TAS 9% : F3013528 0.005 = 0.00%, F{3z 103 F. EfEEALE T2 TS1906 4

BT %S : 20013058 #4935, 100.095 52, 7 0.00 5 0.00%, F{3Z 0 F. EEH

F kA 552 TS1909 4235 99.865 7, &k 0.085 = 0.09%,

AL 5 F3023194 RS2 0 5.5 SFHAE fBAHE /) TF1903 2244 99.03 7T,

BT E W% 2 20013780 S 0.145 5 0.15%, F{ 3% 4682 F. E5HI % T TF1906
A998 99.115 5T, 7 0.235 5 0.24%, RS 2 F. EE

BRAA HRE5TS2 TF1909 & 23R 98.76 5T, %k 0.09 55 0.09%,

% 32 0 Fo 10 EHEMELIEE N T1903 A2435 97.045

021-20370946 5T, B 0.215 5 0.22%, AE3: 33881 F. EEHIE TS

shangfang@xzfutures. com T1906 & #9#% 97.03 ¢, # 0.245 = 0.25%, [} 3z 80 F-
E fRHR 5 PR 2= T1909 & 293 96.89 JT, i3k 0.135 5% 0.14%,
X320 5.

® ETRELRIEEIN

MHEGRMGEESARREZES, TEKBEAK
=, BEWK. A5HE, BfifmRarikk,
10 F£EAT47 3.7bp & 3.3113%, IRS /NMET{T. FER
#7817 300 25T 7 RERFN 200 12 7T 14 KHAW [E M1k,
AE% 900 27T, MRFFETRH, BFHRASEER
BIMFFEMN, RRASF RS AR TIT, ZEER
EfR@mEBRARE T TEWRRSH, FEXEINEE™
EBENREEZBBRENNZNERRS. RIEL,
KR AENZRFE, ERREEMTENE (2T
2TF) #EFFARFERNKS, XESE.
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1. WiHTIRMNAR SR

MEHNELRE, £ TS1903 5AZLEMN 10012 jt, B 103 F, #F
© 1010 5, BKeI—X S HEE 27 F; TFI903 5ALEEM N 99.02 5T, K
37 4682 F, 54 13605 F, HKET—3 5 HME 626 F; T/ T1903 4%
MR 97.03 JT, AR3Z 33881 F, #5€ 60780 F, HEI—XH HEE 906

Fo
1: EfRKRITS
@M TF1903  TF1906  TF1909 _
FEHEAN 98.950 98.920 0.000
LA 99.030 99.115 98.760
SE 99.060 99.115 0.000
AT 98.950 98.920 0.000
EEAN 99.020 99.115 98.985
Tk 2k 0.145 0.235 -0.090
KRR (%) 0.15 0.24 -0.09
A 4,682 2 0
e 13,605 59 0
2 -626 1 0
__ @M T1003  T1906  T1909
FEHAN 96.920 96.940 0.000
& 97.045 97.030 96.890
SE 97.140 97.095 0.000
AR 96.920 96.935 0.000
LEE Ay 97.030 97.010 96.955
Tk 2k 0.215 0.245 0.135
KRR (%) 0.22 0.25 0.14
AT 33,881 80 0
e 60,780 1,131 0
2% -905 11 0
__ @ TS1003  TS1906  TS1909 _
FHEM 100.100 0.000 0.000
LA 100.110 100.095 99.865
SE 100.150 0.000 0.000
A 100.085 0.000 0.000
LEE Ay 100.120 100.110 99.965
Tk 0.005 0.000 -0.085
KRR %) 0.00 0.00 -0.09
A B 103 0 0
o 1,010 15 0
2% 27 0 0

HEkiR: Wind, JIEHAGIH & AR
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HER &

EfsmmE, 1Y fEGKEZEEE) 1.01bp F 2.7146%, 2Y HIE R

KAFE) 0.54p & 2.8412%, 3Y E &R T E)-0.26bp & 2.8972%, 5Y HiE

B3R 2] 0.08bp Z 3.0665% ,10Y HAE U5 R & 50-3.7bp Z 3.3113%.
g 2: XRHRERKEE
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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 1157 [ f57 2SI B 3 25
e {5 [ 57 80 AL 25 4235 Hh 5t 1 o7 B I 75 454

e {5 [ 57 21 A 25 R 104F

ﬁ?ﬁj%iﬁ Wind, /\'LIEHH Eﬂ:kﬁﬂ

10 FHIE i R & E)-3.000p = 3.725%, EFEGHZELE) 0.70p =

41.37bp.
B 3: 10 fEHAR FF RN s R FF B )
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

¥eEsoR: Wind, JIEHASIH &R AT

1.2 o IES

A—XZHHEEE 10 FHERKZEEEE) 0.0bp E 2.74%, FEFZLE)
-3.7bp ZE 57.13bp.
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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

ETRARTHEMNEED-87bp = 6.8919, E£ITH AR MHUE M EE-1050p
% 6.886,

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

RITEFRHREEFIZE 1D & E)-27.84bp = 2.049%, 7D ZExf) 38.68bp =
3.3966%,

14D 255f) 27.11bp & 5.3875%, 1M 255f-25.73bp ZE 4.3585%.
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B 6: BRFAEBEFIRR)
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HmskiR: Wind, SGERIERRR &0
EERITERLFEFR 1D 35f-28.8bp E 2.028%, 7D % xf-0.6bp =
2.653%, 14D Zrxf) 10.0bp ZE 3.13%, 1M ZExf) 7.00p = 3.302%, 3M Zxf
4.3bp % 3.273%.
7. EER1T e AL HFEFI 2R (shibor)
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1.8000
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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 -«
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e SHIBORO/N e SHIBOR 1 W == SHIBOR2W SHIBOR1M emm==SH|BOR3M

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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HER &

8: EAHE

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

EIERIR: Wind, SFEERLRT & D
NYMEX FHIEBRRGANEEMNTE)-0.00 £ ZE 4559 £5T, ICE FailiERk
EAERENTEN-0.00 E£TE 54.10 E£T, ICEWTI FHFEREANLEENE
5-0.00 =T 48.15 =T,
9: BRI
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—— NYMEXJ5 3 —— ICEAiW  ——— ICE WTIJE

HEkiR: Wind, JEHAGIH &R AR
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2. frZ=EREEA CTD 25
2.1 fRin=
5 EMEFHRENAHN 10 EHREEHEHANEENNEL

-0.065 J7TE 1.99 JT; 5 FHIEFHARES

FHRIE RN RS A Z 3 %)-0.025 7TE 0.02 7T,

&1 BERMAERNERER

BN =T E)-0.1 ;tE-0.095 7t, 10

a2y e TE ¥ |2ETE TERE |ZETE| TERE
N 1.99 2,108 203 | -0.095 | 0.13 0.02 0. 055
i 2. 055 2005 | 2095 | 0.005 0.03 0. 045 0.03
T | -0.065 0.000 | -0.085 | -0.100 | 0100 | -0.025 | 0.028
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1 | 16000T.TF | 3, 0400 23041 | 09916 | 2, 2287 | 3.9465 | -0.2%43 L5
2 | 160002,1F | 2, 9200 2. 0979 | 0.%917 | 1.9835 | Z.83 |-0.037% 0.2
2 | 180002, I8 | 2,9003 2. 0877 | 1.0038 | 1.9866 | 2,5431 | 0.2091 15
¢ | 180007, 1K | 2 8782 2.2986 | 1.0083 | 22012 | 2, 2666 | 0.2261 01
o | 170023.18 | 2, 5249 1,3364 | 1,008 | 1,8038 | 1.9607 | 0.3377 b

HEskiIR: Wind, JXIEH]

BIRt A& D
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P23 Wil

#& 3: TF1903 FERRAI3ZH &

1 | 160025.18 | 3.0972 | 4.8986 | 0.9909 | 48325 | -0.4325| 0O.679 1.2
2 | 180023, 18 | 3.0411 48164 | 1.0121 | 4.5087 | -0.6286 | 0.8239 3
3 | 180016, 18 | 3.0401 4,5479 | 10119 | 4,2405 | -0.8305 | 0877 28,2
¢ | 18000918 | 3.0400 | 4.3178 | 1. 0064 | 4. 0208 | -0.8365 | 0.8944 23,9
o | 160014, 18 - 4, 4767 | 0.998 - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1903 FBERRAIRZEIS

1 | 170010,IE | 3.4802 | 8.3616 | 1.0374 | 7.2861 | 4.2603 |-0.1569 0.7

2 | 170018.1B | 3. 4327 B.6I1 | 10436 | 7.3914 | 40275 | -0,0991 ¢

3 | 160023, 1B | 3. 4500 7.863 | 0.9796 | 7.086 | 37325 | -0.1758 0.3

¢ | 160017.IE | 3.492% | V.6137 | 0.9828 | 6.0283 | 33669 | -0. 0966 2.9

5 | 160010,IE | 3.4430 | 7.3644 | 0.9936 | 6.6432 | Z. 6636 | 0.071Z 1.9
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.



