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SRMITERTIR - BfR
SUEH R L =R AR5 %ﬁﬁ%&%ﬂﬂigﬁﬁﬁ%ﬁg%
5%

SLIEARSE. R S 2019 1 5 10 H EHjMY

£ gRAT 7 H A W%‘%‘%%

X SR

Mk T4 4% 5 2 F0286569

B HW BT 20010856 ® fTiEMm

M FMEH 2 FEAEfRERET £ /1 TS1903 5494 100.40 T,

AL ST A 5 : F3013528 0.01 5 0.01%, Fzr 115 F. EEEETE TS1906 &

BT %S : 20013058 #3% 100.095 7T, Bk 0.305 = 0.30%, A3z 0 F. [E{EHA

Fak A 552 TS1909 & 23R 99.865 7T, Bk 0.39 = 0.39%, I

ML TEA Y% : F3023194 2% 0 F., 5 FHIEFREIEEE 1 TFL903 4 £)#% 99.805 T,

BITE S 20013780 B 0.03 5 0.03%, FR3z 5527 F. EfEHAE = TF1906
A%038 99.705 5T, Bk 0.045 5 0.05%, Rz 8 F. EfE

TRAN HRESFEZ TF1009 & 23% 98.76 5T, 2 1.04 5% 1.04%,

% AR 0 F .10 SEHIE fRHAE 77 T1903 22998 98.20 7T,

021-20370946 B 0.12 5 0.12%, FL3Z 49151 Fo E{EERE T T1906

shangfang@xzfutures. com £4935 98.195 I, Bk 0.135 5 0.14%, FRAT 244 F.
fREAEEBRZE T1909 & 294 98.20 JT, i 0.00 =f 0.00%,
X320 5.

® ETRELRIEEIN

MHEGRMGFEERARRERS, TERKBEEMK
=, BN ASHE, RSEHRERKDRLN
BREAR—R LT, B 10 FHT17 1.05bp = 3.1106%,
IRS /N E1T. RERTHETE@MEERME, FEE 400
feT, RZBHMASFR LT, REEELRER, .
—RMipTE, SR 2 £ 5 FHEGPRFRET
“Hmiplm R ERFEEEL 218, BRTREL,
HREREAERPRAB RGN TESRS, XES5H
R AmHINESRE, FUTX R AT RERRTIZ . #RIEL,
KR RERNZREFE, PREEHTHE (Z TS
2TF) BKEFFAERFERRK, NHSE,
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HE# &

1. WiHTIRNAER SR

MENELRE, £ TS1903 &AZEH M7 100.39 &, KX 115 F, &

2930 F, BREI—XHHEE 2 F; TF1903 GALZHEMNH 99.765 T, B

5527 F, #2 15990 F, BAI—X S HREE 109 F; F /1 T1903 5ALEH

#73 98.27 5T, FLZZ 49151 F, G 62056 F, BEI—3 5 HE G 2287 F.
1. BfREARITIE

_ @¥ _ TF1903  TF1906  TF1909
T 99.855 99660 0.000
Wr g iy 99.805 99.705 98.760
BE i 99.855 99.725 0.000
B Al i 99.685 99.660 0.000
$EE i 99.765 99.705 99.730
Bt -0.030 -0.045 -1.040

BREENE (%0 -0.03 -0.05 -1.04
mEE 8 5827 8 0
FoE 15,990 77 0
e -109 2 0

&P T1903  T1906  T1909
R4 i 98.350 98.365 0.000
L £ 4 98.290 98.195 98200
B i 98.390 95.365 0.000
B i 98.120 98.080 0.000
SEE 98.270 95.215 98.060
ok -0.120 -0.135 0.000

FRERTE (% -0.12 -0.14 0.00
[rog== 49151 244 0
Ha 8 52,056 2.012 14
e -2 287 60 0
¥
F& i 100.430 0.000 0.000
Wr g i 100.400 100.095 99 865
BE i 100.435 0.000 0.000
B i 100.360 0.000 0.000
SEE i 100.390 100.380 100.235
ok -0.010 -0.305 -0.390

BN (%0 -0.01 -0.30 -0.39
[z 115 0 0
Ho 8 930 15 0
e 2 0 0

HEkiR: Wind, JIEHAGIH &R AR
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EfsmmE, 1Y EGKEEEE) 2.4%p F 2.3777%, 2Y HIE G
AR 1.99p & 2.5421%, 3Y E R KL E) 0.74bp F 2.7604%, 5Y HjE
EU 25 RAFEN-0.51bp F 2.8745%, 10Y HiE SR )-1.050p &=
3.1106%.

2: KBHREGKEE

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000

M N N 0N 0N N MO MO O O 0NN 0N N0 N O MO 0N 0N O MO OO oM
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 5 [ 5 2 SR 25 2824

e {5 [ 57 80 AL 25 4235 Hh 5t 1 o7 B I 75 454

e {5 [ 57 21 A 25 R 104F

HERR: Wind, JOEHASIH & AR

10 FFHIE R ZE TR 1.62bp F 3.4865%, EFEMGFIZEES) 2.67bp
Z 37.590p.
3: 10 FFHIE A RS RNE FEFEHN =

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

[ JF10v-[E {710y (£

et {57 LT £ BN 25 6 104

HaEsRIE: Wind, SIERIERRR L AR

1.2 o IES

A—XZHHEEE 10 FHERKZEEEE) 1.0bp E 2.74%, FEFZLE)
-2.05bp Z 37.06bp.
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B 4: 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

ETRARTHIE ML) 124bp = 6.8526, 57T 5 AR HYE M & 5-231bp
% 6.833,

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

RITEEHREEFIZER 1D 5 17.74bp F 1.6032%, 7D T xf) 9.41bp
2.3937%,

14D Z5f 1.25bp F 2.3803%, 1M ZEx) 0.51bp F 2.9638%.
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HER S

B 6: RFAEBEFIRR)

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

HmskiR: Wind, SGERIERRR &0
EiERITE R FEFIZE 1D 2Exf 15.3bp E 1.567%, 7D #£xf 10.3bp =
2.475%),14D 3 5f-1.0bp E 2.477%,1M ZE5f)-3.5bp = 2.79%,3M 2E5f-2.8bp

£ 3.065%,
7. _EERITIE E LR EFIZE (shibor)

5.3000

4.8000

4.3000

3.8000 d

3.3000

2.8000 ’

2.3000

1.8000
M N MmO MO N 0N 0N 0N N N N MO MO O N o0 0N o0 O O O oM
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 -«
FRARA AL AL ARA il d b dddddaod
—l — L - —l - D — — - D — L
O O O O O O O O O O OO O oo o o o o o o o
N AN AN &N AN NN AN NN AN NN NN NN N NN NN

e SHIBORO/N e SHIBOR 1 W == SHIBOR2W SHIBOR1M emm==SH|BOR3M

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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HER S

8: EAHE

33
31
29
27
25
23
21
19
17
15
13

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

IERIR: Wind, SEHRLHRT & D
NYMEX FiHEBR & AEENTR) 2.58 £0ZE 52.36 £5T, ICE filiERk
EAEREMNTE 272 £TE 61.44 £, ICEWTI FREREASENT
5 0.00 =T E 52.75 £ T,
9: BRI

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

4
£S5

=

5 FHIEGRHIR = HE A 10 FHIEGIR E &A%
JTE 1.4295 jr; 5 FHiERH R
E RHI M =2 50-0.025 JTE 0.055 JT.

&1 BERMAERNERER

ERMNMNEZE) 0.07

RN ZLR-0.25 JtE 0.06 jT, 10 FFHf

afl 5% TE Rr | 2ETE| TERE | ZF2TF| TERE
N 1. 435 1,43 1,67 0.06 | -0.025 | 0,05 0.155
A 1. 425 142 0.085 | -0.05 0.08 0.13
By | 0.07 0.070 | 0.070 | -0.025 | 0028 | -0.025 | 0.028
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jEER AT 328 %%

1 | 160007,IB | 2 7431 2,263 | 0.9916 | 2,1879 | 1.9943 | 0.0%43 15.1

2 | 180022.1F | 2 6100 17753 | 0.5999 | 1.7462 | 1.3314 | 0,2803 2.4

3 | 180007, IF | 2, 8700 2.2979 | 1,0083 | 21604 | 1.0982 | 0, 3867 0.1

¢ | 180002, 18 | 2. 6000 20466 | 1.0088 | 1,9499 | 0.5044 | 0,508 15,2

5 | 17002318 - 17973 | 1,009 - - - -
FHESROR: Wind, SXIEHRSRER A BT
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P23 Wil

& 3: TF1903 FERRAI3ZHI &

1 | 16002518 | 2. 9400 48379 | 0.9909 | 4,8922 | 0.0301 | 0. 4683 0.7
Z | 18001618 | 29000 49063 | 1.0119 | 42006 |-0.8031 | 0.7013 23,6
3 | 180009,18 | 2.8800 4, 2767 | 1.0064 | 59811 |-1.9832 | 0.816% b1
¢ | 18002318 | 2,8599 ¢.7795 | 10121 | 4.4702 | -2,026 | 0,912 12
o | 160014, I8 - ¢, 4356 | 0,998 - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1903 FBERRAIRZEIS

1 | 16002318 | 3.2807 7.8219 | 0.9796 | 7.0803 | 4.7088 | -0, 3081 3

2 | 18001118 | 3.18%0 53989 | 1.094% | 7.9922 | 1.8307 | 0,307 42,3

3| 160010.1B | 3.2242 7.3233 | 0.9936 | 6.6086 | 1.4272 | 0,2581 81

¢ | 15002318 | 3.2330 B.TE9Y | 0.9994 | 61316 | 11104 | 0,3207 B. 6

5| 17002518 | 3.1780 B.8192 | 1.0621 | 7.9573 | 0.7201 | 0.523¢ 11.4
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 -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER 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
NEMEFRE B EFFLT. W5IH. Tk, TERLLIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



