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SHTITERMR - Bfi

SO B B2 =2 551 HEERER, HESF/IMEKE

SLIEEANT. AR RS 2009 15 4H EHHA

48R 70 H A W @E%

) 5k

Mk T #5552 F0286569

B EW BT 20010856 ® fTiEMm

skl M 2 SR B E ) TS1908 & 40%8 10034 7T, 7K

ML SEAE S5 : F3013528 0.025 = 0.02%, FR3z 123 F. E{EEALS T2 TS1906 &

I EW MG 20013058 2933 100.095 5T, Pk 0.21 3% 0.21%, F{3z 0 F. [EfEHS

=k 5[FZ TS1909 44598 99.865 5T, B 0.295 5 0.29%,

PSS 2 F3023194 R 0 F .5 A RIS ) TFLO03 454047, 99.61 5,

BT E 5 2 20013780 % 0.03 % 0.03%, F3z 3590 F. EFEHIE TS TF1906
A294R 99.55 7T, 2 0.015 0.01%, 3z 1F. EIEHEA

KA I TFL909 & 43R 98.76 5, 1k 0.785 = 0.79%, A}

ki 20 F. 10 {EHIE AT ) T1903 & 49 98.16 7T,

021-20370946 % 0.00 % 0.09%, F{3X 34453 F. EfEHAE = T1906

shangfang@xzfutures. com £ 2445 98.055 5T, Bk 0.015 5 0.02%, Fi<z 165 F.
fREAEEBRZE T1909 & Z9#% 98.00 JT, i 0.00 =f 0.00%,
X320 5.

® ETRELRIEEIN

MREFRRRFESHE TR, FXEKRSEZ. 7
ERZESWEK. BixHE, BfREEERHRSBER—, &
m 10 FFE 1T 3.24bp F 3.141%, IRS /MMET{T. B
RATHEAT 400 12 7T 7 RERFD 200 {27 14 RERI [ MG
&, #E% 900 27T, FIRFFLTAH, BESF R4 L
BRAIETT, REERER, PEXFRRERBREEK
BAME TTMRITINEE FREEE R E SRS,

EEiEmSERE, EEWEK, miHhAE RS,
ERTHEARFERLEEEN, HRSUREEREZ. B
RERBER KRB TIT, METESHERERS. &
fEL, KR AZERNZ RS, BREEMTHE (Z
T = 2TF) #&FaReE, MHESE.


mailto:shangfang@xzfutures.com

HE#® &

o

Lk

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

W53 1 PR 2% vl

1. WiHTIRMNAR SR

MENELANRE, £ TS1903 ALEHEMN 7 100.325 7T, M3z 123 F, #F
© 976 F, WAI—XHHBE 14 F; TF1903 SL5H 179 99.585 T, M
32 3590 F, #FE 15375 F, KA —XRZHHME 35 F; £ T1903 5244
BN 98.11 JT, BL3Z 34453 F, #F@ 64247 F, RAI—XRXZHHBEE 283

E.If:—o

1: EfRKRITS

__ @ TF103  TF1906  TF1909

FEA
W A
B
128 i
HHEA
Bk
BREROR (%0
=8
Ho8
TE

959670
99.610
99.675
99.530
99.585
0.030
0.03
3.590
15,375
-35

95.550
99.550
959.550
99.550
959.550
-0.010
-0.01

0.000
98.760
0.000
0.000
959.550
-0.785
-0.78

_ G T1903  T1906  T1909

F&E AN 98.230 98.155 0.000
W 82 i 98.160 98.055 98.000
B i 98.255 98.155 0.000
AT 97.980 97.950 0.000
HE A 98.110 95.040 98.040
ok 0.090 -0.015 0.000
BRERIE (%0 0.09 -0.02 0.00
iz 8 34,453 165 0
Ho B 64.247 1.575 5
oE -283 42 0
in ¥
FEA 100.340 0.000 0.000
L 2 i 100.340 100.095 99.865
B 100.340 0.000 0.000
AT 100.2390 0.000 0.000
sHE AN 100.325 100.315 100170
o 0.025 -0.210 -0.295
BRERIE (%0 0.02 -0 -0.29
RiEz 8 123 0 0
#HoE 976 15 0
wE -14 0 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfESLE, 1Y HEfRKEREE) 0.03bp F 2.5017%, 2Y HE Gk

KA 0.66p Z 2.6233%, 3Y E flUkas R E)-0.83bp E 2.7776%, 5Y HAE

1R 25 R 2 50-5.01bp Z 2.8965% , 10Y H E {125 R 2 50-3.24bp Z 3.141%.
g 2: RBARE SR

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N N 0N 0N N MO MO O O 0NN 0N 0N N0 O MO 0N 0N O O OO oM
S99 P99 990 9 QY QYL I PP IS I
I AN N < N O NN 0 OO0 94 N d N S N WIS 0 O O
O O O O O OO O 0O «+ +4 +« O O O O O O o o o -
FA L AL A AR il b chch b b b b
i — - L i — — i — — L i —
O O O O O O O O O 0O OO O OO0 oo o o o o o
AN AN AN AN AN AN AN AN NN AN NN NN NN NN N NN
e H {5 1] 57 80 AL 25 450 14 e i 5 B SIS 25 58 24
e H {5 1] 57 8 AL 25 45235 Hh 5t 1 57 B B 2R 54
e H {5 1] 57 B S 25 5 1048

¥R Wind, SIEHASSH & AT

10 FFHAE it R A& E-12.76bp = 3.48%, EFFEFRFZEEE-9.52bp F

33.9bp.
3: 10 4EHIE FF BRI SR 7F B R 22
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

= i 5T E T 2 i 2 2R 104

¥eEskoR: Wind, SIEHASIH &R AT

1.2 o IES

B—XSHEE 10 FEERIEERETE)-7.0bp F 2.56%, FEFZELTE]
6.76bp Z= 58.1bp.
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B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 150
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

— [ R I A 104 e S 22 20V

BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETLHARTHEMNEE) 149p = 6.8631, E£TH AR MUE N L5 203bp

% 6.8721,

5: ARMILE

7.0000
6.9000
6.8000
6.7000
6.6000
6.5000
6.4000
6.3000
6.2000

— I AR A A ——

2017-01-03

2017-03-03
2017-04-03
2017-05-03
2017-06-03
2017-08-03
2017-10-03

2017-11-03
2018-04-03

2018-03-03
2018-05-03
2018-06-03
2018-07-03
2018-08-03
2018-09-03

o
<
N
Q
o
-
o
~N

2017-02-03
2017-12-03
2018-01-03

o [a0] o
o Q Q
~ o) o
o =} -
~ ~ 0
i i i
o o o
N ~N ~
7N e 7S

ANRMIFRAN —— FIC N R TN

1.4

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

RITEEHREEFIZE 1D T5-31.22bp F 1.9676%, 7D ZFrj-11.99bp =
2.4736%,

14D % 5f-23.51bp ZF 2.5685%, 1M 255)-13.02bp = 2.4751%.
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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
EERITEEIFEFRZE 1D %5)-33.20p £ 1.968%, 7D L xHf-8.7bp &
2.547%, 14D 25-12.9bp Z 2.673%, 1M ZE-11.6bp F 3.084%, 3M )
-3.9bp Z 3.246%.
7: _EERTIE R R AR ZE (shibor)

5.3000
4.8000
4.3000
3.8000
3.3000
2.8000
2.3000
1.8000

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
2018-02-03
2018-03-03
2018-04-03
2018-05-03
2018-06-03
2018-07-03
2018-08-03
2018-09-03

2017-01-03
2017-12-03
2018-01-03
2018-10-03

s SHIBORO/N s SHIBOR1W s SHIBOR2W SHIBOR1M e SHIBOR3 M

ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ
1.5 B EIMIELR
BR2EEHMZEN0.00 TE 23.7 7T, BAM AL 13 E) 0.00 7T E 19.48 7T
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HER &

8: EAHE

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

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [RifiEER & 45 E M) 0.55 £ITE 47.09 5T, ICE FRifiEER
BNERMERN 0.00 E£TE 5491 £, ICEWTI FHEREANERENE
1 0.00 £ITE 49.66 T,
9: R

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000

0.0000

—— NYMEXJ5 3 —— ICEAiW  ——— ICE WTIJE

HEkiR: Wind, JEHAGIH &R AR



@ >LIE 115 45 L4
B gjﬁ% CHINA INDUSTRIAI SECURITIES FUTURES CO.,LTD.

2. =R CTD 25

2.1 fRin=

5 FHIEMGARENEAN 10 FHEGRPARE HEANEENNETE
-0.035 JTZE 1475 jr; 5 FHIEGHEASREIMZLE) 0.015 ;t=E 0.035 ¢,
10 FHIE RHI R E MM =250 0.07 J7tZE 0.07 JTo

&1 BERMAERNERER

afl 5% TE RE |2ETE| TERE | ZFTF| TERE
N 1,475 1,51 L5 | 0,03 0 0.07 0
A 1,51 1,49 Lo | 0,02 0,015 0 0.07
By | -0.05 0,020 | -0.035 | 0.015 | -0.015 | 0.070 | -0.070

HERIR: Wind, JEHASIH & &R

2.2

CTD

£ 2: TS1903 jERR AT 38 %%

1 | 1500181 | 3, 2262 1.6822 | 1.0019 | 1.6516 | 6.6323 | -0.B63 0.6
2 | 160007.IE | 28200 2.2795 | 0.9916 | 2. 2043 | 2.5933 | -0.003 0.8
3 | 180007.IF | 27000 2.27¢ | 1.0088 | 2. 1768 | 1.2371 | 0.3373 0.8
¢ | 180024 IF | 2,6200 17918 | 0.9999 | 1.7627 | 1.1851 | 0.3333 4.6
5 | 170045 1B | Z2.5B15 18137 | 1.009 | 1.7792 | 0.6743 | 05421 4

FRESRE: Wind, MFHISHIA SR
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#& 3: TF1903 FERRAI3ZH &

16002018 | 3.0273 ¢.663 | 0.9899 | 4.400¢ | 1.338% | 0. 2636 1.8
180016, 18 | 2. 5000 ¢.9233 | L0119 | 4217 | -1.4277 | 0.8893 5.2
180009, 1B | 2. 8300 ¢.2932 | 1.0064 | 39973 | -1.516 | 0.8825 16,45
180023, 18 | 2. 8300 ¢. 7918 | 10121 | 4. 4864 | -1. 8526 | 0. 9665 15,9
160014. IB - ¢. 4921 | 0,998 - - - -

ol | W= | o O |

HEkoR: Wind, JIEHAGIH &R &R

& 4: T1903 FBERRAIRZEIS

160023, 18 | 5. 4430 7.8384 | 0,979 | 7.0616 | D.407¢ | -1.1736 27
170004, 1B | 3. 4308 B.1068 | 1.028 | 7.0089 | B.Z2146 | -1,0742 B
160017, 18 | 3. 2900 7,089 | 0.9828 | 6.8081 | 3.3313 | -0.08%2 5.8
160010.18 | 3. 2800 7.3397 | 0.9936 | 6.623¢ | 2.6808 | 0.0952 BB
170025, 18 | 3. 2000 £.8306 | 1.0BZ1 | 7.5724 | 0.9832 | 0.9283 12,4

| W= | Ca | D

HHERIR: Wind, JOEHASIH & AR



HE#® &

O LW B B 4 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

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.



