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SRTERR - Bff
SRR YN BIRETRE, BEPSE%
I Bk

SRR, AR P 2009 1511 H EfA

48R 70 H A W @E%

X SR

Mk T4 4% 5 2 F0286569

B HW BT 20010856 ® fTiEMm

Kkl MEE 2 SEARE A SE /) TS1908 A 438 100415 7T,

ML AE S G F3013528 2 0.025 2 0.02%, FL3X 206 Fo EEEAE T2 TS1906

B EMIT 20013058 A% 100,57 75, B 0.19 2 0.19%, Fi2z 2 Fo E LS

= kA £5PEZ TS1909 A £#% 99.865 7T, % 0.37 5 0.37%, X

AL TEAE S 52 F3023194 2 0 . 5 EHAE FERALE 1 TF1903 &40 99.615 7T,

#ITEWMT : 20013780 B 0.15 % 0.15%, F3z 5392 F. [EfEHI%E T TF1906
A2 99.61 5T, BE0.095 5 0.10%, 3 13 F. EfE

KA HREKTS2 TF1909 & 23R 98.76 5T, %k 0.97 5% 0.97%,

ki M2 0 F. 10 EHEMEE N T1903 A4 98.015

021-20370946 2, Bk 0.255 5 0.26%, F3z 49442 F. EEHIETE

shangfang@xzfutures. com T1906 & £% 97.99 7T, % 0.225 5§ 0.23%, A% 184 F.
EH fRHp 5 PR 2 T1909 5493 98.20 JT, ik 0.14 5§ 0.14%,
X320 5.

® ETRELRIEEIN

EHEGHREESAEEZER, FERBERY
X, BREWE; BEHE, AZHPRERKSREI
REA—R LT, HA 10 F£HI 17 1.00bp = 3.1006%),
IRS /NI E47. BERTEEYEWIERE, EE 700
278, BEFREAKRE, RemBAILESREL. B
BHEATHYNERETREANEE T, Skt &
AREEER S EMNEE LR TSI RFIE L
BHEmMTHRE SER. B1EL, KPREETZH
BE, SHRAESMTHE (2 T 5 2TF) %EFF
FEHWHES, (UEsE.
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MENELANRE, £ TS1903 §ALEFE M T 100.35 7T, pL3Z 206 F, #F

© 952 F, REI—RHHEE 22 F;

TF1903 &4y

25N 99.625 7T, M

32 5392 F, #5¢ 15838 F, BEI—RZHME 152 F; £ T1903 5445

Hitw98.02 7T, pL3Z 49442 F, HFE

E.If:—o

1: EfRKRITS

61056 ¥, &REI—x % HEE 1000

_ RF TF1903  TF1906  TF1909
FF &y 99.760 99.790 0.000
e 2 1Y 99.615 99.610 958.760
B iy 99.880 99.795 0.000
A 17 99.600 99.610 0.000
5 T 99.625 99.615 99.590
e -0.140 -0.095 -0.970

SREENE (%0 -0.14 -0.10 -0.97
mizz & 5,392 13 0
Baog 15,838 67 0
e -152 -10 0

__ MFh T1903  T1906  T1909
FF &} 98.305 98_200 0.000
Lpr 22 7 98.015 97.990 98_200
B 98 435 98.385 0.000
B T 97.925 97_880 0.000
ECN=RT] 958.020 97940 97.810
Bk -0.255 -0.225 0.140

TRPEOE (%0 -0.26 -0.23 0.14
o=yl 49,442 184 0
o 61.056 2.063 14
e -1,000 51 0
fmFh
FF 2 T 100410 100.750 0.000
L 5 7 100.415 100570 99.865
B 100.445 100.750 0.000
B 5 it 100.380 100570 0.000
2 T 100.395 100,660 100.240
FHEk 0.025 0.190 -0.370

SEEmE (%0 0.02 0.19 -0.37
Hizz 8 206 2 0
Fog 852 16 0
e 22 1 0

HHERIE: Wind,

SOLHATR A& BB
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HER &

EfESTE, 1Y SEfKEm R EE-1.50p & 2.3627%, 2Y HEfk@m R

F5f-0.31p & 2.539%, 3Y E UK RIEE) 1.32bp X 2.7736%, 5Y HIEH

Wik SR A Ef 2.09bp F 2.8954%, 10Y HE U 25 =R 25 50-1.00bp Z 3.1006%.
2: RBHIREfK@EE

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 FHIE i am R &) 3.35bp £ 3.52%, EFFEFHRFIZEEE) 4.350p £

41.94bp.
B 3: 10 fEHAR FF RN s SR FF B ) 2
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

A—XZA%E 10 FHEGRKRDmEEE) 0.6bp = 2.746%, HEFIZILE]
-1.6bp Z 35.46bp.
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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

ETRARTHIE ML E)-366bp =E 6.816, E£ITH AR MHUE ML E-5050p

% 6.7825,

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
|

RITEFRHREEFIZER 1D &5 17.9bp F 1.7822%, 7D ZExf 15.5%p &
2.5496%,

14D %F5f) 20.58bp F 2.5861%, 1M ZFxf 1.9bp F 2.9828%.



C’ CHINA INDUSTRIAL SECURITIES FUTURES CO,,LTD.

HER &

B 6: BRFAEBEFIRR)

8.0000

7.0000

6.0000

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
M N MmO MO NN 0N 0N 0N N N N MO MO O NN oD 0N 0N O O O oM
@ PP PYPQPQPPQPQIPQPIIIIIOIIIIQI
g NN SN O N0 DO AN NN S N O N O O
O OO0 0 00 0 O d dd 0 00 OO0 o0 o o o o
I R T T O T T
D T e S e I e, A e, A e N e, A e, A e O e AN e, I e, IO e, A e, IO s N e R e N s R e N e NN e B o |
O OO OO OO O OO OO O OO0 O O O o O O O
AN &N AN &N AN AN AN AN AN AN AN AN AN NN NN NN N NN
ROO1 R0O07 RO14 RO21 R1M R2M R3M

FERIE: Wind, SOEHASIE & ED
EERTERWIFMEFRIZE 1D 5] 17.6bp E 1.743%, 7D 5) 11.2bp &
2.587%, 14D 255 2.5bp & 2.502% , 1M 2 54-0.9bp ZE 2.781%,3M 255-3.4bp

ZF 3.031%.,
7. _EBR1TE R R EF & (shibor)
5.3000
4.8000
4.3000
3.8000
3.3000
2.8000
2.3000
1.8000
M N MmO MO 0N 0N 0N 0N N N0 N MO O O 0NN o0 0N 0N O 0 o0 o
QPP QPP QR Qe Q9 90 9 9 9 9
I NN < N O N 0 OO O «+ N 4NN S N WO NN 0 O O
O O O O O O O O O +dH +« «+« O OO OO O o o o -
NN N RN RN NN RN RN 00 0 0 0 0 0 0 0
— — — - — - — — D - D — —
O O O O O O O O O O OO O oo o o o o o o o
AN AN AN &N ANANAN N AN AN N NN NN NN N NN NN
= SHIBORO/N === SHIBOR1W == SHIBOR2W === SHIBOR1M == SHIBOR3M

ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ
1.5 B EIEER
BALEFHMNETE)0.00 T 23.7 5T, R A RN 0.00 ;= 19.24 JT.
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HER &

8: EAHE

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

EIERIR: Wind, SFEERLRT & D
NYMEX FHEBRR&AEE N TR 0.55 £ ZE 5291 £, ICE filiERk
EAEREMNTE 272 £TE 61.44 E£5T, ICEWTI FREREASENT
5 0.00 25T E 52.75 £ T,
9: BRI

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
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2. =R CTD 25

2.1

4
£S5

=

5 FHIEGHREN SN 10 FHERMEENSAEENNELE) 011

ITE 1.605 5¢; 5 FHAE RS

RER R EHA N =250 0.025 JT=E 0.08 JT.

&1 BERMAERNERER

SEHAMN Z T 50-0.05 7TE 0.01 5T, 10 F£HIE

afl =% TE RE |2ETE| TERE |35 TF| TERE
N 1. 605 1,675 1.78 0.01 0.025 0.08 0.13
]| 1. 495 1,49 1,67 0.06 | -0.025 | 0.0% 0,159
By | 0.110 0.185 | 0.110 | -0.030 | 0.080 | 0.025 | -0.025
BURSRIE: Wind, MFHRERFE SR
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1 | 160007.18 | 2.7600 | 2.2603 | 0.8916 | 2.1852 | 22267 | 0.0533 3.2

2 | 180022.18 | 2.5800 | 1.7726 | 0.5995 | 1.7435 | 1.0471 | 0.3247 5. §

3 | 18000218 | 26108 | 2.0438 | 1.0098 | 1.9432 | 0.6754 | 0.4801 15

4 [am00z3.18 ] — [ n7ods | noog | — — — -

5 [ 18000718 | — | 2.9548 | 1.oogs | — — — =
HAERIE: Wind, MFHRERIFA SR
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P23 Wil

#& 3: TF1903 FERRAI3ZH &

1 | 16001418 | 3.0700 4.4329 | 0.998 | 4.193¢ | 2.4808 | 0.0736 b. 4
2 | 18001618 | 2.9000 4.8041 | 10115 | 41979 | -1,6857 | 0. 8432 4,35
3 | 160025,18 | 2.8930 4,824 | 0,990 | 4,9835 | -2,0476| 0,8083 0.4
¢ | 180025, 18 | 2. 8800 ¢, 7726 | 10121 | 4.4673 | -2.4133 | 0. 9634 0.9
o | 180009, IB - ¢.27¢ | L0064 | - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1903 FBERRAIRZEIS

1 | 160023, 1B | 3.2623 7.8192 | 0.9796 | 7.0485 | 2.0318 | 0. 1267 15,6

2 | 16001018 | 3.2600 7.3209 | 0.9936 | 6.6048 | 1.2814 | 0. 2784 0.2

3| 170018.18 | 3.1700 B.96TL | 10436 | 7.3623 | -1.347¢| 0.8327 b3

¢ | 170025, 18 | 3.1600 B.8164 | 1.0621 | 7.9936 | -1.6118| 0, 9287 10,5

5 | 17001018 | 3.1600 B.3178 | 10374 | 7.2539 | -1,B187| 0, 9245 2.5
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 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.



