O SLHE A R4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SHTERMR - B

SAESRE AR P 5
1 i HAfRITFF UK, K

IS 20194 158 H EE—

48R 70 H A W @E%

X)) SR

Mk T #5552 F0286569

B EW BT 20010856 ® fTiEMm

ikl M E 2 SEARE A SE /) TS1908 A 4938 100335 7T,

AL ST AE S5 3013528 £ 0.015 5 0.01%, F3s 98 F. E{EHATZ= TS1906

BITEW %S : 20013058 A& 4998 100,095 5T, Bk 0.245 5 0.24%, Rz 0 F. Efs

=k HR 4TS 2 TS1909 & 4945 99.865 5T, 2k 0.33 = 0.33%),

PSS 2 F3023194 R 0 F .5 A RS ) TFLOO3 454747, 99.56 3¢

BT E W% 2 20013780 S 0.06 % 0.06%, F{3z 3987 F. EfEHIE T TF1906
&4 99.56 Jr, K 0.06 5 0.06%, X2z 4 F. EHEHR

KA I TFL909 & 43R 98.76 5, 1k 0.705 5 0.71%, H}

ki 25 0 . 10 fEEAE AR E 7 T1903 &£04R 97.935 7T,

021-20370946 % 0.035 5 0.04%, {3z 40811 F, EfEHA & = T1906

shangfang@xzfutures. com A 293 97.88 7T, ¥ 0.02 T 0.02%, KX 223 F. =
HRE5B5 2 T1009 & 4938 97.89 5T, BE 0.01 3% 0.01%, %
%2 F.

® ETRELRIEEIN

MR EfHARFERA TRERT, FEHKEEE, E
R/NBULEK, RENINA; BT E, RESEHIRE UL
wmR 17, Hrh 10 F£8§T47 0.06bp = 3.1507%, IRS
MET{T. FERTEHEFE@EERME, FEFE 1700 {Z
T, REZBHRASFETT, AEEEFRER, F
ERFEETHSE IR TR B ZIHAGRREI TR,
EXENREHRERZIEATRI R, BRRNE
e |IEL, KERREMZBEE, EHREEMT
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MENEARE, £ TS1903 GAZLEMHF 10032 7T, KK 8 F, HE
904 F, B —XFHFE 42 F; TF1903 GHLEHEMN A 99.525 JT, ERI
3987 F, # 15681 F, KAl —XFHHIEE 67 F; E£ T1903 54945
Y 97.915 T, FRZ 40811 F, #6 63528 F, BAT—xX 5 HEE 1426
Fo

1. BEfREIRITS

_ m@¥  TF1903  TF1506  TF1909

TR 11T 99.495 99455 0.000
W 4 99_560 99 560 98_760
B 99610 99 560 0.000
B T 99.440 99 455 0.000
5 i} 99525 99 560 99490
B 0.060 0.060 -0.705
SREENE (%0 0.06 0.06 -0.71
iz 8 3,987 4 0
HoE 15.681 64 0
wE &7 1 0
__ MFh  T1903  T1906  T1909
FFEA 97.820 97_860 97_955
W 4y 97.935 97_880 97.890
BT 98.060 97.995 97.955
5 A 17 97.755 97710 97.890
=il 97915 97_875 97.890
et 0.035 0.020 -0.010
TREEME (%0 0.04 0.02 -0.01
m:Zz 8 40,811 223 2
o 63,528 1,863
wE 1,426 33 1

_ dm#h  TS1903  TS1%06  TS1%08

FEAh 100.340 0.000 0.000
fog=gint 100.335 100.095 95_865
B it 100.350 0.000 0.000
B A AT 100300 0.000 0.000
SEEAN 100320 100310 100165
Bk -0.014 -0.245 -0.330
SeEkmRE (% -0 -0.24 -0.33
REZZ 8 98 0 0
HoB 904 15 0
o= -42 0 0

HEkiR: Wind, JIEHAGIH &R AR
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EfEIsAE, 1Y HEGRWEETE-4.99bp F 2.4026%, 2Y HiE G
FAFRN-3.97p F 2.5672%, 3Y ERUEEZFEHN-0.05bp & 2.7917%, 5Y Hj
E R EEE) 4.530p F 2.9303%, 10Y HjERUEEERLE)-0.06bp =
3.1507%.
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HERR: Wind, JOEHASIH & AR

10 FHIE AR mEREE-1.27Tbp = 3.4703%, EFEFGFZEEE-1.21bp

Z 31.96bp,
B 3: 10 fEHAR FF RN s SR FF B ) o
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

A—XZHHEEE 10 FHERKZEEEE) 3.0bp E 2.70%, FEFZLE)
-3.06bp Z 45.07bp.
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B 4: EHRlEENPERE
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HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHEMNEZE)-690p = 6.8517, E£ITH AR MHUEMNELE-146bp
% 6.8499,
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HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

SRITE R EMFIR 1D wE-20.9bp F 1.4337%, 7D FE)-7.29b0p =
2.3409%, 14D 75Ef 6.4bp & 2.502%, 1M 25z} 17.01bp & 2.8138%.
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B 6: RFAEBEFIRR)
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FERIE: Wind, SOEHASIE& ED
EERITEEIFEFIZE 1D E5-20.2bp 5 1.447%, 7D 5x)-8.8bp E
2.475%, 14D 25f-7.4bp & 2.541%, 1M ZFE(-10.1bp F 2.909%, 3M ZExE)
-7.4bp = 3.141%.
7. LEReTIE E L IREFIZE (shibor)
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HEkiR: Wind, JIEHAGIH & AR

1.5 RIEIRIET
A2 ETHN R 0.00 TTE 23.7 7T, FEAIRLL 1135 0.00 T 19.24 7T
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HIRARR: Wind, SOEHASIRE L&D
NYMEX [Rif5EER & 45 E M) 0.56 £ITE 48.52 5T, ICE fifiERk
BNEREMERN 0.27 E£TE 57.33 £, ICEWTI FHERENERNE
51 0.4 =50 E 51.48 7T,
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 fRin=

5 FHIEGHIRENEAM 10 FHEFRMEENSNEENNZ3EE) 0.01
JTE 161 jT; 5 FHIEFHGRENNZ%5-0.035 ;TE-0.035 7T, 10 FH
E R SRS H Z %5 0.00 7TZE 0.04 7T,

&1 BERMAERNERER

afl 5% TE RE |2ETE| TERE | ZFTF| TERE
N 1.6l 1. 685 L6 | -0.035 | 0.07 0.04 -0, 015
A 1.6 1. 64 1. 565 0 0. 035 0. 04 -0, 04
BY | 0.00 0.048 | 0.035 | -0.035 | 0.035 | 0.000 0.025

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

ERIR: Wind, XIFHABAR & &R
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% 3: TF1903 SRR A X#%5
(FS] fm [smcs MagREeET A8 | e | 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

% 4: T1903 FERRA X H%
(#s] K6 |[smcasERsEeeET 28 | o [ B2 [ (e) |

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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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 ERFZBWNHESE . XERARALKEEESARERBEART -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. 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

HEEMERAT, RREPNEBIARENERFFREEISEAT AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
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.



