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SHITERMR - B

SHEER R B & = S R T HESFMEE, Baimk

2019F1H7H Ef—

SUE#A 5 B % o0 >
NERE
SR FRE A
® 1y
X 30R TR
LR 2 FHEFIESE S TS1903 ALK 10034 7,
MBI EE - F0286569 7 0.015 5 0.01%, X3z 134 F. EEHIE TZ TS1906
& 49#% 100.095 jT, # 0.22 5 0.22%, R%2Z 0 F. EHR
WRTEEE - 70010856 HABSPE S TS1909 A #04R 99.865 7T, £k 0.305 3§ 0.30%,
A3 0 F.5 AR A S E 7) TF1908 £ £935% 99.52 ¢,
By # 0.065 =f 0.07%, FX3Z 5626 F. EFHHAET T2 TF1906
A% 9950 7T, #0055 0.05%, Ak 1F. EfFH
MBI EE - F3013528 5B Z TF1909 5%73% 98.76 T, % 0.79 5% 0.79%, i}
32 0 F. 10 FHIEFIAE ) T1908 A235% 97.945 ¢,
WAEESE - 70013058 Bk 0.165 5% 0.17%, {3z 63928 . E A% T2 T1906
54 97.87 Jt, B 0.17 5% 0.17%, B3Z 511 F. EHiR
== HABRFEZE T1909 £ 29#% 97.90 jT, # 0.14 5% 0.14%, AY
Z1F,
Ml E &S : F3023194
® ETRERKIEEIN
REBWRS : 20013760 ARG HE RS NEF RS T, FaR

FEBOKES, RIBMKENT X, BEWE; B5H@,
R @mEALETREL, Hb 10 FH 17 24bp =
3.165%, IRS /g E1T. B&EARITHIT 100 27T 7 KHf

BRA WENERE, ES 2600 27T (BEEENSEEE
- ), FIRETTR0E, A% 8RA ST RMETIT,
% BEHEARBREN, RESHRRERIGERRAIET
TEWBRRSIT, BEES MTEEK, FESF#HEOMK
021-20370946 ME TRIFENTRIFHE, FaAES TR MNaM
MPOKEE R B RRIEY A, RN, B AR RT
shangfang@xzfutures.co NTTRTERE, SR 8000 27T, MATREI% s
RN RFIRIE A, BE L, KERAE RS B,
m %%& %ﬁ$ﬁ%(&TiZW)% S AR S %
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1. WiHITIENAR S REE

MENEARE, T TS1903 5A%EE M H 10035 T, FHIZ 134 F, #F

€946 F, BAI—X 5 HBEE 30 F; TF1903 §&A%EHE M7 99.50 7T, Eiﬁ—é

5626 F, ¥ 15614 F, REI—3 5 AME 239 F; T T1903 4494

179 97.90 7T, A3 63928 F, 5 62102 F, HET—3 5 BR L 2145 %Eo
1. EfRHARITIE

_ &F  TF1903  TF1906  TF1909
FF & 99 690 99 500 0.000
Lpr 52 41 99 520 99_500 98 TG0
B= 99.730 99_500 0.000
BT 99 435 99_500 0.000
S5 it 99500 99_500 99 465
A -0.065 -0.050 -0.790

Mg (%0 -0.07 -0.05 -0.79
[roegs, 5,626 1 0
o 15,614 63 0
e 239 1 0

_ BF T1903  T1906  T1909
FF & 958.300 98 215 97.900
Lpr 52 41 97.945 97_870 97.900
B= 98.370 98_280 97.900
BT 97.800 97 780 97.900
N 97.900 97.860 97.900
o -0.165 -0.170 -0.140

BpEmE (%0 017 017 -0.14
i 8 53.928 511 1
HoE 62,102 1.825
TE -2.145 250 -1

_ MF TS1903  TS1906  TS1909
FF &} 100.390 0.000 0.000
Wr 2 i 100.340 100.095 99.865
B 100.400 0.000 0.000
B4 100.325 0.000 0.000
B 100.350 100.340 100.195
ik 0.015 -0.220 -0.305

BpEmE (%0 0.01 -0.22 -0.30
[roeag=s) 134 0 0
Bog 946 15 0
TE -30 0 0

HEkiR: Wind, JOEHASIH &R ED
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HER G

EfISLE, 1Y MERKEREE-4.920p = 2.4525%, 2Y HE Gk

RAFE-1.64p F 2.6069%, 3Y E iz R4 1.46bp & 2.7922%, 5Y HAE

fH U 25 R 2 50-1.15bp = 2.885%, 10Y HAE 5435 R 25 1.03bp Z 3.1513%.
B 2: KRARE R

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N N 0N 0N N MO MO O 0O 0N 0N 0N N0 O O 0N o0 O O OO oM
S99 P90 990 9 QY QLIPS IS I
AN N < N O N 0 OO0 94 N d NN S N O N 0 O O
O O O O O OO O O «+ +« «+« O OO O O O o o o -
FA L AL A AR il bbb b b b b
D s T s T s = D = T s T = e = D = I = = D s T e D s s T s T s s I s T s
OOOOOOOOOOOOOOOOOOOOOO
N &N N N N N AN N &N &N &N AN AN AN AN AN AN NN NN
e £ [ 57 21 U 25 ilfﬁ e i [ 5 B SIS 25 58 24
e {5 1] 457 8 YA 5 45235 Hh 5t 1 57 B 28 54
e {5 [ 57 S A 25 260 1045

¥R Wind, SIEHASSH & AT

10 FHAEF R T E) 0.3bp F 3.483%, EFEEFIZLTEN-0.730p &

33.17bp.
B 3: 10 SFHIE T BRSSO E 7T I ) 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

= 5T E T 2 i 2 2R 104

¥eEskoR: Wind, SIEHASIH &R AT

1.2 o IES

A—XZHHEEE 10 FHERUKZEERER) 11.00p F 2.67%, FEFZLE)
-9.97bp ZF 48.13bp.



O LW A BT
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER &

B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 190
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 1 3 22 20V

BUERIR: Wind, MUFHRESRFA BB

13 ARMILCR
%R ARFARE N EE-450p E 6.8586, 3705 ARFHANEE-76bp

Z 6.8645,
B5: ARMILE
7.0000
6.9000
6.8000
6.7000
6.6000
6.5000
6.4000
6.3000
6.2000
M MH MO MO MO MO NH OO OO O MO O MO O MO MO O OO O O MM o™
220 9 9999 9580000900508 9
I NN < N O N 0 O O 4 N o N N < 10 O~ 0 OO O
O O O O 0O OO0 OO0 4 # 1« O OO0 OO0 oo o o -
N RN RN RN RRRNRRN 0O 00 0 0 0 0 0 0 0
T = = = A =+ " A = " A A —=H A A A A A A = A -
O O O O O O O O OO OO0 O OO0 Oo oo o o o
N AN AN AN &N NN AN NN AN N N NN NN NN N NN
—— 20 N R T A —— 267850 A R AR —— 267050 AR Mo

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
1.4 !

WITE B EEFR 1D TE)-324bp & 1.6436%, 7D FTE)-598bp &
2.4138%, 14D % xf-13.05bp & 2.438%, 1M %) 16.86bp = 2.6437%.
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AN )
A)

o

B 6: BRFAEBEFIRR)

HER &

8.0000

o o o
S © ©
S © ©
o e 9
N © un

2.0000
1.0000
0.0000

€0-0T-8T0¢
€0-60-8T0¢
€0-80-8T0¢
€0-£0-8T0¢
€0-90-8T0¢
€0-90-8T0¢
€0-70-8T0¢

€0-€0-8T0¢
€0-¢0-8T0¢
€0-T0-8T0¢
€0-¢T-LT0¢
€0-TT-LT0¢
€0-0T-LT0¢C
€0-60-LT0¢
€0-80-LT0¢
€0-£0-LT0C
€0-90-£T0¢
€0-50-£T0¢
€0-70-LT0¢C

€0-€0-LT0¢C
€0-¢0-LT0¢

€0-T0-LT0¢

R2M R3M

R1IM

RO07 RO14 RO21

ROO1

IFRA BSR4 BT

.I

J5: Wind, 3¢

Y

BIRITEE W HFEFIR 1D &5p-31.9p = 1.649%, 7D Fxf 1.6bp =

N
/

i

2.563%,14D % Ef)-5.8bp F 2.615%,1M - Ef-7.4bp = 3.01%,3M Z£Ef-3.1bp

ZF 3.215%,

B 7: _EBRITE R iR fEFIZR (shibor)
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4.3000
3.8000
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€0-0T-8T0¢
€0-60-810¢
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€0-70-8T0¢
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€0-¢0-810¢
€0-T0-8T0¢
€0-¢T-LT0¢
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€0-0T-LT0¢
€0-60-LT0¢
€0-80-LT0¢
€0-£0-LT0¢C
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€0-T0-LT0¢

SHIBOR3M

SHIBOR1IM

s SHIBORO/N s SHIBOR1W s SHIBOR2W

Wind ’ )\ﬁEﬁH%E}*ﬁ%ﬁ

HHERIR:

7

-
i3]
N

5113 sh 0.00

BRI E

1.5

AL E M IEEN-0.24 TTE 19.24

7T, ¥

JTE 23.7

EAxE
JCo
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HER &

8: EAHE

33
31
29
27
25
23
21
19
17
15
13

e P I A A e SR T- H TA (250

HIRARR: Wind, SOEHASIRE L&D
NYMEX [Rif5EER & 45 HE M) 0.87 £TE 47.96 5T, ICE 7RifiEER
BNEEM TN 1.11 E£TE 57.06 55T, ICEWTI FUHIER S A EEAN LD
0.81 T E 51.08 7T,
9: R

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 fRin=

5 FHIERRENAAN 10 FHERPARE NENEENNETE
0.125 jtE 1.6 7r; 5 FHIERHAREHR =2 5)-0.035 ;= 0.00 jt, 10 F
HAE RHA SR BRI =2 5)-0.03 JTE 0.04 TT.

&1 BERMAERNERER

afl 5% TE RE |2ETE| TERE | ZFTF| TERE
N 1.6 1. 64 1. 565 0 0. 035 0.04 -0, 04
A 1,475 1.51 LA | 003 0 0.07 0
By | 0.1 0.130 | 0.059 | -0.035 | 0.035 | -0.030 | -0.040

HERIR: Wind, JEHASIH & &R

2.2

CTD

£ 2: TS1903 jEER AT 328 %%

1 | 160007.1B | 2.8200 22767 | 09916 | 2.2015 | 2.7269 | -0.0338 5

2 | 160002.1B | 2.7600 20301 | 09917 | 19563 | 2.3432 | 0.0365 0.2
3 | 180007.1B | 2.7200 22712 | 1.0083 | 2.1741 | 1.5965 | 0.3229 1.6
4 | 180002.1B | 2.6999 2.0603 | 1.0098 | 1.9595 | 1.5916 | 0.357 15
5 | 170023.1B | 2.6500 1811 | 1.009 | 1.7764 | 14528 | 0.388 6.3

FRSRE: Wind, MFHISHIA SR
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HE# &

% 3: TF1003 FERRA X8 %
(FS] fm  [sms MagREeET A8 | | 82 [H5E (@) |

1 160020.1B 3.1300 4.6603 | 0.9895 | 4.3969 | 3.2387 | -0.0857 19
2 160014.1B 3.0700 4.4493 0.998 4.1699 | 1.8552 | 0.1971 3.2
3 160025.1B 2.9900 4.8712 | 0.9909 | 4.6056 | 0.0219 | 0.5082 0.3
4 180016.1B 2.9500 4.5205 | 1.0119 | 4.2139 | -0.8253 | 0.7619 17.4
5 180023.1B 2.8900 4.789 1.0121 | 4.4837 | -2.3693 | 1.0495 3.2

IERIR: Wind, SFERLRHT A D

3 4: T1903 SEERA %
(#s] 8 |[mmcaERsaEeeET 28 | o [ 22 (MR i) |

1 160023.1B 3.3800 7.8356 | 0.9796 7.061 5.9608 | -0.5486 15.5
2 160010.1B 3.2750 7.337 0.9936 | 6.6208 | 1.3212 | 0.2989 13.4
3 150023.1B 3.2700 6.7836 | 0.9994 | 6.1444 | 0.4546 | 0.4677 2.5

4 180004.1B 3.2000 9.0822 | 1.0661 7.673 -0.0021 | 0.7081 39.8
5 180011.1B 3.1900 9.3726 | 1.0549 | 8.0062 | -0.3003 | 0.7405 16.3

EIERIR: Wind, SFEERLRT & D
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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
RABREEENRE. AELRZEFRERMES AT RNTERE. B
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERBN B ARFHRNREBR. MERAKFTE. AAAEUES
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
NELMER X B EFFLT. W5IH. Tk, TERLLIEHR
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



